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CHAPTER 1 


NUMBER. VARIABLE. FUNCTION 


1.1 REAL NUMBERS. REAL NUMBERS AS POINTS 
ON A NUMBER SCALE 


Number is one of the basic concepts of mathematics. It originated 
in ancient times and has undergone expansion and generalization 
over the centuries. 

Whole numbers and fractions, both positive and negative, together 
with the number zero are called rational numbers. Every rational 
number may be represented in the form of a ratio, a of two 
integers p and q; for example, 

5 5 
7, 129-4 


In particular, the integer p may be regarded as a ratio of two 
integers ti for example, 


Rational numbers may be represented in the form of periodic 
terminating or nonterminating fractions. Numbers represented by 
nonterminating, but nonperiodic, decimal fractions are called 
irrational numbers; such are the numbers V 2, V 3, 5—Y 2, etc. 

The collection of all rational and irrational numbers makes up 
the set of real numbers. The real numbers are ordered in magnitude; 
that is to say, for each pair of real numbers x and y there is one, 
and only one, of the following relations: 


x<y, x=Y, xU 


Real numbers may be depicted as points on a number scale. 
A number scale is an infinite straight line on which are chosen: 
(1) a certain point O called the origin, (2) a positive direction 
indicated by an arrow, and (3) a suitable unit of length. We shall 
usually make the number scale horizontal and take the positive 
direction to be from left to right. 

If the number x, is positive, it is depicted as a point M, at 
a distance OM, — x, to the right of the origin O; if the number x, 
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is negative, it is represented by a point M, to the left of O at a 
distance OM, = —x, (Fig. 1). The point O represents the number 
zero. It is obvious that every real number is represented by a 
definite point on the number scale. Two diflerent real numbers are 
represented by different points on the number scale. 
The following assertion is also true: each point on the number 
scale represents only one real number (rational or irrational). 
To summarize, all real numbers and all points on the number 
scale are in one-to-one correspondence: to each number there cor- 
responds only one point, and conver- 


M, 0 : M z sely, to each point there corresponds 
-2 -1 123 only one number. This frequently 
f enables us to regard “the number x” 

Fig. l and “the point x” as, in a certain sen- 


se, equivalent expressions. We shall 
make wide use of this circumstance in our course. 

We state without proof the following important property of the 
set of real numbers: both rational and irrational numbers may be 
found between any two arbitrary real numbers. In geometrical terms, 
this proposition reads thus: both rational and irrational points may 
be found between any two arbitrary points on the number scale. 

In conclusion we give the following theorem, which, in a certain 
sense, represents a bridge between theory and practice. 

Theorem. Every irrational number œ may be expressed, to any 
degree of accuracy, with the aid of rational numbers. 

Indeed, let the irrational number « >Q and let it be required 


. / l l 
to evaluate «@ with an accuracy of = (for example, To’ Too’ and 


so forth |. 


No matter what « is, it lies between two integral numbers N 
and N+1. We divide the interval between N and N--1 into n 
parts; then « will lie somewhere between the rational numbers 
N42 and Meri, Since their diference is equal to 4 each 
of them expresses « to the given degree of accuracy, the former 
being too small and the latter, too large. 


Example. The irrational number V 2 is expressed by the rational numbers: 
1.4 and 1.5 to one decimal place, 
1.41 and 1.42 to two decimal places, 
1.414 and 1.415 to three decimal places, etc. 


1.2 THE ABSOLUTE VALUE OF A REAL NUMBER 


Let us introduce a concept which we shall need later on: the 
absolute value of a real number. 
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Definition. The absolute value (or modulus), of a real number x 
(written |x|) is a nonnegative real number that satisfies the con- 
ditions 

[x| x ifx>0 
|x| 2 —x iix «0 

Examples. |2]|—2, |—5|—5, |0|=0. 

From the definition it follows that the relationship x «|x| holds 
for any x. 

Let us examine some of the properties of absolute values. 

1. The absolute value of an algebraic sum of several real numbers 
is no greater than the sum of the absolute values of the terms 


Ixt+y|<[x|+ly| 
Proof. Let x+y>0, then 
[xr y| - xy «|x|T |y] (since x z|x| and y «|yl) 
Let x-+y< 0, then 
Ix+y|=—(«+y)=(—*)+(—y) <|x[ yl 


This completes the’ proof. 
The foregoing proof is readily extended to any number of terms. 


Examples. 
|—2--3| < |-2|]4-]|3] 2 24-3 5 or 1 <5, 
|—3—5| 2| —3|--] —5|53-4-5—8 or 8=8. 
2. The absolute value of a difference is no less than the difference 
of the absolute values of the minuend and subtrahend: 


Ix—u|zIxi—iul, |x| iul 


Proof. Let x—y=z, then x—g--z and from what has been 
proved 
Ix| 2 py z[ | ul 2] Ig] -Ex—ul 


Ix|—|y|<|x—y| 
thus completing the proof. 
3. The absolute value of a product is equal to the product of the 
absolute values of the factors: 
lxyz|=[x] [y| l2] 
4. The absolute value of a quotient is equal to the quotient of the 
absolute values of the dividend and the divisor: 
x 
y 
The latter two properties follow directly from the definition of 
absolute value. 


whence 
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1.3 VARIABLES AND CONSTANTS 


The numerical values of such physical quantities as time, length, 
area, volume, mass, velocity, pressure, temperature, etc. are deter- 
mined by measurement. Mathematics deals with quantities divested 
of any specific content. From now on, when speaking of quantities, 
we shall have in view their numerical values. In various phenomena, 
the numerical values of certain quantities vary, while the numerical 
values of others remain fixed. For instance, in the uniform motion 
of a point, time and distance change, while the velocity remains 
constant. 

A variable is a quantity that takes on various numerical values. 
A constant is a quantity whose numerical values remain fixed. We 
shall use the letters x, y, z, u, ..., etc. to designate variables, 
and the letters a, b, c, ..., etc. to designate constants. 

Note. In mathematics, a constant is frequently regarded as a 
special case of variable whose numerical values are the same. 

It should be noted that when considering specific physical pheno- 
mena it may happen that one and the same quantity in one pheno- 
menon is a constant while in another it is a variable. For example, 
the velocity of uniform motion is a constant, while the velocity of 
uniformly accelerated motion is a variable. Quantities that have 
the same value under all circumstances are called absolute constants. 
For example, the ratio of the circumference of a circle to its dia- 
meter is an absolute constant: 1 —3.14159.... 

As we shall see throughout this course, the concept of a variable 
quantity is the basic concept of differential and integral calculus. 
In “Dialectics of Nature", Friedrich Engels wrote: "The turning 
point in mathematics was Descartes’ variable magnitude. With 
that came motion and hence dialectics in mathematics, and at once, 
too, of necessity the differential and integral calculus." 


1.4 THE RANGE OF A VARIABLE 


A variable takes on a series of numerical values. The collection 
of these values may differ depending on the character of the prob- 
lem. For example, the temperature of water heated under ordinary 
conditions will vary from room temperature (15-18?C) to the boiling 
point, 100°C. The variable quantity x=cos@ can take on all 
values from —1 to +1. 

The values of a variable are geometrically depicted as points on 
a number scale. For instance, the values of the variable x = cosa 
for all possible values of « are depicted as the set of points of the 
interval from —1 to 1, including the points —1 and 1 (Fig. 2). 

Definition. The set of all numerical values of a variable quantity 
is called the range of the variable. 
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We shall now define the following ranges of a variable that will 
be frequently used later on. 

An interval is the set of all numbers x, lying between the given 
points a and b (the end points) and is called closed or open accor- 
dingly as it does or does not include 
its end points. 

An open interval is the collection of 
all numbers x lying between and excluding 
the given numbers a and b (a< b); it 
is denoted (a, 6) or by means of the 
inequalities a < x < b. 

A closed interval is the set of all num- 
bers x lying between and including the 
two given numbers a and b; it is Fig. 2 
denoted [a, b] or, by means of inequali- 
ties, ac x <b. 

If one of the numbers a or b (say, a) belongs to the interval, 
while the other does not, we have a partly closed (half-closed ) 
interval, which may be given by the inequalities a <x <b and is 
denoted [a, b). If the number b belongs to the set and a does not, 
we have the half-closed interval (a, b], which may be given by 
the inequalities a < x <b. 

If the variable x assumes all possible values greater than a, such 
an interval is denoted (a, + oo) and is represented by the conditio- 
nal inequalities a < x < + oo. In the same way we regard the infinite 
intervals and half-closed infinite intervals represented by the con- 
ditional inequalities 


axx<to, —oo«x«Cc, —oo« xc, —oo« x <+ o 


Example. The range of the variable x= cosa for all possible values of a 
is the interval [—1, 1] and is defined by the inequalities —1 & x < 1. 


The foregoing definitions may be formulated for a "point" in place 

of a “number”. 
The neighbourhood of a given point x, is an arbitrary interval 
(a b) containing this point within it; that is, the interval (a, b) 
whose end points satisfy the con- 


TRE E 2T dition a « x, <b. One often’ con- 
oe "> siders the neighbourhood (a, b) 

eas of the point x, for which x, is the 

Fig. 3 midpoint. Then x, is called the 

centre of the neighbourhood and the 

quantity os, the radius of the neighbourhood. Fig. 3 shows the 


neighbourhood (x,—e, x,+e) of the point x, with radius e. 
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1.5 ORDERED VARIABLES. 
INCREASING AND DECREASING VARIABLES. BOUNDED VARIABLES 


We shall say that the variable x is an ordered variable quantity 
if its range is known and if about each of any two of its values 
it may be said which value is the preceding one and which is the 
following one. Here, the notions "preceding" and "following" are 
not connected with time but servé as a way to "order" the values 
of the variable, i. e., to establish the order of the respective values 
of the variable. 

A particular case of an ordered variable is a variable whose 
values form a number sequence Xi, Xs, Xa, ..., XQ, ... . Here, for 
k' <k, the value x, is the preceding value, and the value x, is 
the following value, irrespective of which one is the greater. 

Definition 1. A variable is called increasing if each subsequent 
value of it is greater than the preceding value. A variable is called 
decreasing if each subsequent value is less than the preceding value. 

Increasing variable quantities and decreasing variable quantities 
are called monotonically varying variables or simply monotonic 
quantities. 

Example. When the number of sides of a regular polygon inscribed in a circle is 
doubled, the area s of the polygon is an increasing variable. The area of a regular 
polygon circumscribed about a circle, when the number of sides is doubled, is 
a decreasing variable. It may be noted that not every variable quantity is 
necessarily increasing or decreasing. Thus, if a is an increasing variable over 
the interval [0, 21], the variable x--sin a is not a monotonic quantity. It first 
re from 0 to 1, then decreases from | to —1, and then increases from 
—] to 0. 

Definition 2. The variable x is called bounded if there exists a 
constant M >Q such that all subsequent values of the variable, 
after a certain one, satisfy the condition 


—M<x<M or |x|«: M 


In other words, a variable is called bounded if it is possible to 
indicate an interval [—M, M] such that all subsequent values of 
the variable, after a certain one, will belong to this interval. 
However, one should not think that the variable will necessarily 
assume all values on the interval [—M, M]. For example, the 
variable that assumes all possible rational values on the interval 
[—2, 2] is bounded, and nevertheless it does not assume all values 
on [—2, 2], namely, it does not take on the irrational values. 


1.6 FUNCTION 


In the study of natural phenomena and the solution of technical 
and mathematical problems, one finds it necessary to consider the 
variation of one quantity as dependent on the variation of another. 
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For instance, in studies of motion, the path traversed is regarded 
as a variable which varies with time. Here, the path traversed is 
a function of the time. E 

Let us consider another example. We know that the area of a 
circle, in terms of the radius, is Q— xR?. If the radius R takes 
on a variety of numerical values, the area Q will also assume 
various numerical values. Thus, the variation of one variable brings 
about a variation in the other. Here, the area of a circle Q is a 
function of the radius R. Let us formulate a definition of the con- 
cept "function". 

Definition 1. If to each value of a variable x (within a certain 
range) there corresponds one definite value of another variable y, 
then y isa function of x or, in functional notation, y =f (x), y = e (x), 
and so forth. 

The variable x is called the independent variable or argument. 
The relation between the variables x and y is called a functional 
relation. The letter f in the functional notation y — f (x) indicates 
that some kind of operations must be performed on the value of 
x in order to obtain the value of y. In place of the notation 
y=f(x), w= Q(x), etc. one occasionally finds y= y (x), u = u (x), 
etc. the letters y, u designating both the dependent variable and 
the symbol of the operations to be performed on x. 

The notation y=C, where C is a constant, denotes a function 
whose value for any value of x is the same and is equal to C. 

Definition 2. The set of values of x for which the values of the 
function y are determined by the rule f(x) is called the domain 
of definition of the function. 

Example 1. The function y —sin x is defined for all values of x. Therefore, 
its domain of definition is the infinite interval — o» <x < +œ. 


Note 1. If we have a function relation of two variable quan- 
tities x and y = f(x) and it x and y= f(x) are regarded as ordered 
variables, then of the two values of the function y* = f (x*) and 
y** = F(x**) corresponding to two values of the argument x* and 
x**, the subsequent value of the function will be that one which 
corresponds to the subsequent value of the argument. The following 
definition is therefore natural. 

Definition 3. H the function y= f(x) is such that to a greater 
value of the argument x there corresponds a greater value of the 
function, then the function y — f (x) is called increasing. A decreas- 
ing function is similarly defined. 


Example 2. The function Q —zR? for 0 < R < œ is an increasing function 
because to a greater value of R there corresponds a greater value of Q. 


Note 2. The definition of a function is sometimes broadened so 
that to each value of x, within a certain range, there corresponds 


18 Ch 1. Number. Variable. Function 


not one but several values of y or even an infinitude of values 
of y. In this case we have a multiple-valued function in contrast 
to the one defined above, which is called a single-valued function. 
Henceforward, when speaking of a function, we shall have in view 
only single-valued functions. If it becomes necessary to deal with 
multiple-valued functions we shall specify this fact. 


1.7 WAYS OF REPRESENTING FUNCTIONS 
I. Tabular representation of a function 
Here, the values of the argument x,, x, ..., x, and the cor- 


responding values of the function y,, Yə ..., y, are written out 
in a definite order. 


Examples are tables of trigonometric functions, tables of 
logarithms, and so on. 

An experimental study of phenomena can result in tables that 
express a functional relation between the measured quantities. For 
example, temperature measurements of the air at a meteorological 
station on a definite day yield a table like the following. 

The temperature T (in degrees) is dependent on the time £ 
(in hours). 


This table defines T as a function of ¢. 


II. Graphical representation of a function 


If in a rectangular coordinate system on a plane we have a set 
of points M (x, y) and no two points lie on a straight line parallel 
to the y-axis, this set of points defines a certain single-valued 
function y= f(x); the abscissas of the points are the values of 
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the argument, the corresponding ordina- y j-f(x) 
tes are the values of the function (Fig. 4). 
The collection of points in the xy- e 
plane whose abscissas are the values of 
the independent variable and whose 
ordinates are the corresponding values I 
of the function is called a graph of the ; 
given function. Beet 


III. Analytical representation of a function 


Let us first explain what “analytical expression” means. By ana- 
lytical expression we will understand a series of symbols denoting 
certain mathematical operations that are performed in a definite 
sequence on numbers and letters which designate constant or 
variable quantities. 

By totality of known mathematical operations we mean not only 
the mathematical operations familiar from the course of secondary 
school (addition, subtraction, extraction of roots, etc.) but also 
those which will be defined as we proceed in this course. 

The following are examples of analytical expressions: 

leg x— sin x [FED 
A—2, CERDO £Z—V5ràÀ 

If the functional relation y= f(x) is such that f denotes an 
analytical expression, we say that the function y of x is repre- 
sented or defined analytically. 

Examples of functions defined analytically are: (1) y=x*—2, 
(2) y-EH, (3) y - V 1— 3, (4) y=sin x, (b) Q=nR?, and so forth. 

Here, the functions are defined analytically by means of a 
single formula (a formula is understood to be an equality of two 
analytical expressions). In such cases one may speak of the natural 
domain of definition of the function. 

The set of values of x for which the analytical expression on 
the right-hand side has a definite value is the natural domain 
of definition of a function represented analytically. Thus, the natu- 
ral domain of definition of the function y —x*—2 is the infinite 
interval — oo < x < +00, because the function is defined for all 
values of x. The function y= ett is defined for all values of x, 
with the exception of x=1, because for this value of x the deno- 
minator vanishes. For the function y =V 1—x?, the natural domain 
of definition is the closed interval —1 <x< 1, and so on. 

Note. It is sometimes necessary to consider only a part of the 
natural domain of a function, and not the whole domain. For 
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y instance, the dependence of the area Q 
of a circle upon the radius R is defined 
by the function Q— xAR?. The domain of 
this function, when ‘considering the given 
geometrical problem, is the infinite interval 


p O« R«-roo. But the natural domain of 

à this function is the infinite interval 
—oo«R«-oo. 

If the function y= f(x) is represented ana- 

lytically, it may be shown graphically on a 

coordinate xy-plane. Thus, the graph of the 

0 T function y=x? is a parabola as shown in 

Fig. 5 Fig. 5. 


1.8 BASIC ÉLEMENTARY FUNCTIONS. 
ELEMENTARY FUNCTIONS 


The basic elementary functions are the following analytically 
represented functions. 

I. Power function: y= x*, where a is a real number.* 

II. General exponential function: y —a*, where a is a positive 
number not equal to unity. 

III. Logarithmic function: y —log,x, where the logarithmic base 
a is a positive number not equal to unity.** 

IV. Trigonometric functions: y=sinx, y=cosx, y=tanx, 
y=cotx, y=secx, y —cscx. 

V. Inverse trigonometric functions: 


y=arcsinx, y=arccosx, y=arctanx, 
y=arccotx, y=arcsecx, y= arccsc x. 


Let us consider the domains of definition and the graphs of the 
basic elementary functions. 

Power function y = x*. 

l. « is a positive integer. The function is defined in the infi- 
nite interval — oo < x < + oo. In this case, the graphs of the func- 
tion for certain values of a have the form shown in Figs. 6 and 7. 

2. a is a negative integer. In this case, the function is defined 
for all values of x with the exception of x —0. The graphs of the 
eri s for certain values of æ have the form shown in Figs. 8 
and 9. 

Figs. 10, 11, and 12 show graphs of a power function with 
fractional rational values of a. 


*If æ is irrational, this function is evaluated by taking logarithms and 
antilogarithms: log y — « log x. It is assumed here that x > 0. 
^ See this book, the symbol log stands for the logarithm to the 
ase 10. 
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General exponential function, y=a*, a>0O and a1. This 
function is defined for all values of x. Its graph is shown in Fig. 13. 
Logarithmic function, y= log, x, a>0 and a1. This function 


is defined for x > 0. Its graph is shown in Fig. 14. 


Trigonometric functions. In the formulas y=sinx, etc. the 
independent variahle x is expressed in radians. All the enumerated 
trigonometric functions are periodic. We give a general definition 


of a periodic function. 
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Definition 1. The function y = f (x) is called periodic if there exists 
a constant C, which, when added to (or subtracted from) the 
argument x, does not change the value of the function: 


UD Tn 


g-log, x 


Fig. 13 Fig. 14 


Fig. 15 


f (x4- C) - f(x). The least such number is called the period of the 
function; it will henceforward be designated as 21. 

From the definition it follows directly that y = sin x is a periodic 
function with period 2:: sinx=sin(x+ 2m). The period of cosx 


y 


Fig. 16 


is likewise 2x. The functions y — tan x and y — cot x have a period 
equal to n. 

The functions y — sinx, y —cosx are defined for all values of x; 
the functions y — tan x and y= sec x are defined everywhere except 


at the points x=(2k+1)> (&—0, +1, +2, ...); the functions 
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y==cotx and y=cscx are defined for all values of x except at 
the points x=kn (k—0, +1, +2, ...). Graphs of trigonometric 
functions are shown in Figs. 15 to 19. 


Fig. 17 


The inverse trigonometric functions will be discussed in more 
detail later on. 

Let us now introduce the concept of a function of a function. 
If y is a function of u, and u (in turn) is dependent on the var- 
iable x, then y is also depen- 
dent on x. Let y— F(u) and 
u —q(x). We get y as a fun- 
ction of x: 


y =F [e()] 


This function is called a 
[unction of a function or a 
composite function. 

Example 1. Let y —sin u, u = x?. 
The function y —sin (x?) is a com- 
posite function of x. 


Note. The domain of defi- 
nition of the function y= Fig. 19 

=F [o œ] is either the entire 
domain of the function, 4-q(x), or that part of it in which 
those values of u are defined that do not lie outside the domain 
of the function F (u). 


Example 2.. The domain of definition of the function y= V 1— x3 (y= Vu, 
u—=l—x?) is the closed interval [—1, 1], because when |x|>1 uw <0 and, 
consequently, the function Vu is not defined (although the function u= 1— x2 
is defined for all values of x). The graph of this function is the upper half of 
a suele with centre at the origin of the coordinate system and with radius 
unity. 


J/"Secc | yzcseo 
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The operation “function of a function” may be performed any 
number of times. For instance, the function y= [ln [sin (x* 4- 1)] is 
obtained as a result of the following operations (defining the fol- 
lowing functions); 


0—X*4-1, u=sinv, y—lnu 


Let us now define an elementary function. 


Definition 2. An elementary function is a function which may 
be represented by a single formula of the type y= f (x), where 
the expression on the right-hand side is 
y made up of basic elementary functions and 
constants by means of a finite number of 
operations of addition, subtraction, multi- 
plication, division and taking the function 

of a function. 


0| ia I From this definition it follows that ele- 
. mentary functions are functions represen- 
Fig. 20 ted analytically. 


Examples of elementary functions: 


3/7 
RS log x 4-4 / x 4-2tanx 
=|x|= Vx, y= + 2 eee Sees 
y=|x|= V x’, y=V1 4sin?x, y= 10x — x - 10 


Example of nonelementary function: 

The function y—1-2-3- ... -n[y-—f(n)] is not elementary because the 
number of operations that must be performed to obtain y increases with n, 
that is to say, it is not bounded. 


Note. The function given in Fig. 20 is elementary even though 
it is represented by means of two formulas: 


f(x)=x if O<x<l 
f(x)=2x—1 if 1zx«2 


This function can also be defined by a single formula: 
3 LA l 3 1 l z= 
Fo =$ (1—5) +l] l=5(*—3)+4V GI} 
for O<x<2. (See also Examples 139-144 in the exercises of 
Chapter 5.) 
1.9. ALGEBRAIC FUNCTIONS 
Algebraic functions include elementary functions of the following 
kind: 
|. The rational integral function, or polynomial 
y=ayx*+ax"-t+...+4, 


1.9 Algebraic Functions 25 


where a, a,, ..., a, are constants called coefficients and n is a 
nonnegative integer called the degree of the polynomial. It is 
obvious that this function is defined for all values of x, that is, 
it is defined in an infinite inter- y 

val. a»0 Ih aco 


Examples. !. y — ax +b is a linear fun- 
ction. When 6=0, the linear function 
| ax expresses y as being directly pro- 


portional to x. For a —0, y—b, the fun- T T 
etion is a constant. 
2. y — ax? -F-bx--c is a quadratic fun- 
ction. The graph of a quadratic function (2) (5) 
is a parabola (Fig. 21). These functions Fig. 21 


are considered in detail in analytic geo- 
metry. 

Il. Fractional rational function. This function is defined as 
the ratio of two polynomials: 


Ax? --a v7! 4- ... +a, 
YS ax BTE... d b 


For examiple, the following is a fractional rational function: 
y= 


It expresses inverse variation. Its graph is shown in Fig. 22. It is 
obvious that a fractional rational function is defined for all values 
of x with the exception of 
those for which the deno- 
minator becomes zero. 

Il. Irrational function. 
If in the formula y =f (x), 
operations of addition, 
subtraction, multiplication, 
division and raising to a 
power with rational nonin- 
tegral exponents are perfor- 
med on the right-hand side, 
the function y=f(x) is 
irrational. Examples of ir- 


Fig. 22 


rational functions are: y= YR |y Vx, etc. 
x : 


Note 1. The three types of algebraic functions mentioned above 
do not exhaust all algebraic functions. An algebraic function is 
any function y= f(x) which satisfies an equation of the form 

P, (x) y" 4 Py (x) g^  . + Py (x) =0 (1) 
where P, (x), P, (x), ..., P,(x) are certain polynomials in x. 
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It may be proved that each of these three types of function 
satisfies a certain equation of type (1), but not every function 
that satisfies an equation like (1) is a function of one of the three 
types given above. 

Note 2. A function which is not algebraic is called transcendental. 

Apes of transcendental functions are y=cosx, y=10* and 
the like. 


1.10. POLAR COORDINATE SYSTEM 


The position of a point in a plane may be determined by means 
of a so-called polar coordinate system. 

We choose a point O in a plane and call it the pole; the half- 
line issuing from this point is called the polar axis. The position 

M of the point M in the plane may be specified 
by two numbers: the number p, which expres- 
ses the distance of M from the pole, and the 
number g, which is the angle formed by the 
pro line segment OM and the polar axis. The positive 
Ü T direction of the angle ọ is reckoned counterclock- 
Fig. 23 wise. The numbers p and @ are called the po- 

lar coordinates of the point M (Fig. 23). 

We will always take the radius vector p to be nonnegative. 
If the polar angle ọ is taken within the limits 0 «zq < 2z, then 
to each point of the plane (with the exception of the pole) there 
corresponds a definite number pair p and q. For the pole, p=0 


and e is arbitrary. 
n p-a 
| ^ 
I=pcos Q 


Fig. 24 Fig. 25 


yepsing 


Let us now see how the polar and rectangular Cartesian coordi- 
nates are related. Let the origin of the rectangular coordinate 
system coincide with the pole, and the positive direction of the 
x-axis, with the polar axis. From Fig. 24 it follows directly that 


x=pcosg, y=psing 

and, conversely, that 
=V xF A 
p=V y, tang == 
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Note. To find q, it is necessary to take into account the quad- 
rant in which the point is located and then take the correspond- 
ing value of v. The equation p =F (q) in polar coordinates defines 
a certain line. 

Example 1. The equation p —a, where a—ccnst, defines in polar coordinates 


a circle with centre in the pole and with radius a. The equation of this circle 
(Fig. 25) in a rectangular coordinate system situated as shown in Fig. 24 is 


VEFP=a or ypa 


Example 2. p —aq, where a= const. 
Let us tabulate the values of p for certain values of @ 


BE 
4 


| £:0.78a 


The corresponding curve is shown in Fig. 26. It is called the spiral of Archi- 
medes. 
Example 3. p —2a cos q. 

This is the equation of a circle of radius a, the centre of which is at the 
point po—a, q—0 (Fig. 27). Let us write the equation of this circle in rect- 


4 


mE 
2 


|0 
p| 0 £3.14a | z4.71a | 2:6.28a | z:9.42a | 12.562 


z1.57a| %2.36a 


DY 
Fig. 26 Fig. 27 
angular coordinates. Substitutin = yV x $ coso = into thei: 
ven equation, we get 
moer PE ER 
A T 


or 
x?-- y? —2ax —0 


Exercises on Chapter 1 


1. Given the function f(x)—x?--6x—4. Verify that /(1)—3, f(3)=23. 

2. f (x) - x? +1. Evaluate: (a) f (4). Ans. 17. (b) f (VZ). Ans. 3. (c)f (a4-1). 
Ans. a®-+2a+2. (d) f(a)4-l. Ans. a?-L-2. (e) f(a?). Ans. a*-- 1. (f) [f (a). 
Ans. a*-]-2a? --1. (g) f (2a). Ans. 4a? 4- 1. 
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—1 ; : ! l l 
zœ- Write the expressions o(+) and Pe) Ans. o(+)= 


73848x' (x) x—l. 

4. (x) - V x? -4.. Write the expressions w (2x) and w (0). Ans. (2x) = 
=2 V x2 F], (0-2. 

5. f (0) — tan 0. bib the equation 120) — s: 


a+b \ 
6. 909) log. . Verify the equation (a) 4-9 (b) — 9 (5) 


7. f (x) = log x; Le) ca Write the expressions: 
(a) fio (2). Ans. 3 log 2. (b) f [o (a)]. Ans. 3 log a. 
(c) p [F (a). Ans. [log af. 

8. Find the natural domain of definition of the function y--2x?--l. 
Ans. —œ < x < +o. 

9. Find the natural domains of definition of the functions: (a) V 1— x3. 


Ans. —l e x «4-1. (b) Verve zs ae —3«x«7. (c) y Eques 
d V t= 
—Il<x<l. (f) y=logx. Ans. x > 0. (g) y=a* (a> 0). Ans. —e < x « +o. 
Construct the graphs of the functions: 
10. y — —3x--5. 11. y=4 41. 12. y=3—2x. 13. y-—x*--2x— 1. 


j 
Zx: 


x. Ans. 


14. y = A . 15. y=sin 2x. 16. y == cos 3x. 17. y = x?—4x--6. 18. y—1 


19. y —sin (et) 20. y — cos (»-3). 21. y— tan x. 22. y — cot 7. x. 


3 
23. y—3*. 24. y—2-**, 25. y= logs —. 26. y —x3--1. 27. y 2 4— x5. 
I a a=: aS 
28. yg 29. y— x!. 30. y—x5. 31. y—x?. 32. y—x ?. 33. y—x?. 


34. y—|x]. 35. y—log,|x|. 36. y—log; (I—x). 37. y=3sin (2-5). 


38. y —4cos E). 39. The function f(x) is defined on the interval [—1, 1] 


as follows: 
f(x)=1-+% for —1«x«0, 


f (x)= 1—2x for O«x«1 
40. The function f (x) is defined on the interval [0, 2] as follows: 
f(x)=x for O<x<cl, 
f(x)=x for lex«2. 
Construct curves given by the polar equations: 
41. p E (hyperbolic spiral). 42. p = a* (logarithmic spiral). 43. p =a V cos 2p 
(lemniscate). 44. p —a(1—«cos o) (cardioid). 45. p=asin 3g. 


CHAPTER 2 


LIMIT. CONTINUITY OF A FUNCTION 


2.1 THE LIMIT OF A VARIABLE. 
AN INFINITELY LARGE VARIABLE 


In this section we shall consider ordered variables that vary in 
a special way defined as follows: “the variable approaches a limit”. 
Throughout the remainder of the course, the concept of the limit 
of a variable will play a fundamental role, for it is intimately 
bound up with the basic concepts of mathematical analysis, such 
as derivative, integral, etc. 

Definition 1. A constant number a is said to be the limi? of a 
variable x, if for every preassigned arbitrarily small positive num- 
ber & it is possible to indicate a value of the variable x such 
that all subsequent values of the variable will satisfy the inequality 


[x—a|« € 


If the number a is the limit of the variable x, one says that x 
approaches the limit a; in symbols we have 


x—a or limx=a 
In geometric terms, limit may be defined as follows. 


The constant number a is the limit of the variable x if for any 
preassigned arbitrarily small neighbour- 


hood with centre in the point a and 2t 
with radius e there is a value of x 0 p d 
such that all points corresponding to (rci 
subsequent values of the variable will Fig. 28 


be within this neighbourhood (Fig. 28). 
Let us consider several cases of variables approaching limits. 


Example 1. The variable x takes on the successive values 
l 1 1 
xc—brbaxu—blot.. xd. es xQ—btu m 


We shall prove that this variable has unity as its limit. We have 


sinet 
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For any e, all subsequent values of the variable beginning with n, where 
= «e orn» DX: will satisfy the inequality |x, —1| « e, and the proof is 


complete. It will be noted here that the variable quantity decreases as it 
approaches the limit. 


Example 2. The variable x takes on the successive values 
l 1 l 1 1 
5n-l—. L= t. %g=1— > m=z. eday xy ECT" Save 
This variable has a limit of unity. Indeed, 


1 
Is 1| (1+) 


Qn 
For any e, beginning with n, which satisfies the relation os « e, from which 
it follows that 
1 ] log 

n rem — ——— 

22> ae nlog 2 > log : orn? log ' 
all subsequent values of x will satisfy the relation | x, —1| « e. It will be no- 
ted here that the values of the variable are greater than or less than the limit, 
and the variable approaches its limit by “oscillating about it". 

Note 1. As was pointed out in Sec. 1.3, a constant quantity c 
is frequently regarded as a variable whose values are all the same: 
XC. 

Obviously, the limit of a constant is equal to the constant 
itself, since we always have the inequality | x —c| —-|c—c|— 0«€ 
for any e. 

Note 2. From the definition of a limit it follows that a vari- 
able cannot have two limits. Indeed, if limx—a and limx = 
— b (a« b), then x must satisfy, at one and the same time, two 
inequalities: 

[x—a| <e and |x—b|< e 
for an arbitrarily small e; but this is impossible if ec iat 


(Fig. 29). 


T 
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Note 3. One should not think that every variable has a limit. 
Let the variable x take on the following successive values (Fig. 30): 


. 1 =] l . 1 1 l : l 
asg Wit py MS ER oo aS Eie Vakti nu 
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For & sufficiently large, the value x,, and all subsequent values 
with even labels will differ from unity by as small a number 
as we please, while the next value xj,,, and all subsequent 
values of x with odd labels will differ from zero by as small 
a number as we please. Consequently, the variable x does not 
approach a limit. 

In the definition of a limit it is stated that if the variable 
approaches the limit a, then a is a constant. But the word “appro- 
aches" is used also to describe another type of variation of a 
variable, as will be seen from the following definition. 

Definition 2. A variable x approaches infinity if for every 
preassigned positive number M it is possible to indicate a value 
of x such that, beginning with this value, all subsequent values 
of the variable satisfy the inequality |x| > M. 

If the variable x approaches infinity, it is called an infinitely 
large variable and we write x — oo. 


Example 3. The variable x takes on the values 


xXy=—l, x4—2, x= —8, ..., xy (—1)n, ... 


This is an infinitely large variable quantity, since for an arbitrary M > O all 
values of the variable, beginning with a certain one, are greater than M in 
absolute value. 


The variable x “approaches plus infinity", x — + oo, if for an 
arbitrary M >Q all subsequent values of the variable, beginning 
with a certain one, satisfy the inequality M « x. 

An example of a variable quantity approaching plus infinity is 
the variable x that takes on the values x, —1, x,=2, ..., x,— 
EEUU. sert. 

A variable approaches minus infinity, x — — oo, if for an arbi- 
trary M — 0 all subsequent values of the variable, beginning with 
a certain one, satisfy the inequality x « — M. 

For example, a variable x that assumes the values x, = — 1, 
XQ —2, ..., X47 —hn, ..., approaches minus infinity. 


2.2 THE LIMIT OF A FUNCTION 


In this section we shall consider certain cases of the variation 
of a function when the argument x approaches a certain limit a 
or infinity. 

Definition 1. Let the function y=f(x) be defined in a certain 
neighbourhood of a point a or at certain points of this neigh- 
bourhood. The function y — f (x) approaches the limit b (y —b) as x 
approaches a (x— a), if for every positive number e, no matter 
how small, it is possible to indicate a positive number 6 such 
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that for all x, different from a and satisfying the inequality* 


[x—a|« 6 

we have the inequality 
IFe)—b|«e 

If b is the limit of the function f(x) as x — a, we write 
mp 


or f(x) —b as x—.a. 
If f(x) —b as x—a, this is illustrated on the graph of the 
function y=f(x) as follows (Fig. 31). Since from the inequality 
y y=f(z) |x—a|« ô there follows the ine- 


hs quality |f (x) —5|«: e, this means 
7 JVI 777 that for all points x 'that are not 
b //7/t more distant from the point a than 
b-E VI p, : 6, the points M of the graph of 
the function y=f(x) lie within a 
ps Note 1. We may also define the 
oh ee ap, limit of the function f (x) as x —a 

Fig. 31 as follows. 
Let a variable x assume values 


band of width 2e bounded by the 
lines y =b—e and y=b-+e 
such (that is, ordered in such fashion) that if 
[x*—a|» |x**—a| 


then x** is the subsequent value and x* is the preceding value; 
but if 


[x* —a|- |x**—a| and x* < x** 


then x** is the subsequent value and x* is the preceding value. 

In other words, of two points on a number scale, the subsequent 
one is that which is closer to the point a; at equal distances, the 
subsequent one is that which is to the right of the point a. 

Let a variable quantity x ordered in this fashion approach the 
limit a (x —a or limx—a]. 

Let us further consider the variable y= f (x). We shall here and 
henceforward consider that of the two values of a function, the 


*Here we mean the values of x that satisfy the inequality | x —a| « 6 
and belong to the domain of definition of the function. We will encounter 
similar circumstances in the future. For instance, when considering the beha- 
viour of a function as x ——- œ, it may happen that the function is defined 
only for positive integral values of x. And so in this case x —- œ, assuming 
UY positive integral values. We shall not specify this when it comes up 
ater on. 
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subsequent one is that which corresponds to the subsequent value 
of the argument. 

If, as x—+a, a variable y thus defiped approaches a certain 
limit b, we shall write 


lim f (x) = 


and we shall say that the function y= f(x) approaches the limit 
b as x —a. 
It is easy to prove that both definitions of the limit of a 
function are equivalent. 
Note 2. If f(x) approaches the limit b, as x approaches a certain 
number a so that x takes on only values less than a we write 
lim f(x) «b, and call b, the limit on y 
xa-0 y-f (x) 
the left at the point a of the function. 
If x takes on only values greater than 
a, we write lim O7 b, and call b, 


the limit on ‘the’ wight at the point a of 
the function (Fig. 32). 

It can be proved that if the limit 
on the right and the limit on the left 
exist and are equal, that is, b, =b, =b, 
then b will be the limit in the sense of Fig. 32 
the foregoing definition of a limit at the 
point a. And conversely, if there exists a limit b of a function at 
the point a, then there exist limits of the function at the point a 
both on the right and on the left and they are equal. 


Example 1. Let us prove that dim (3x+1)=7. Indeed, let an arbitrary 


e > 0 be given; for the inequality [3x4 1)—7| < e to be fulfilled it is neces- 
sary to have the following inequalities fulfilled: 


e 
|3x—6| <e, Ix—2|< 4, -5 <1—2< 5 


Thus, given any e, for all values of x satisfying the inequality | x—2] < 3 = 


= 6, the value of the function 3x-+-1 will differ from 7 by less than e. ‘and 
this means that 7 is the limit of the function as x — 2. 


Note 3. For a function to have a limit as x —a, it is not ne- 
cessary that the function be defined at the point x—a. When 
finding the limit we consider the values of the function in the 
neighbourhood of the point a that are different from a; this is 
clearly illustrated in the following case. 


2. a 
Example 2. We shall prove that lim - Vm 3 the function 
x25 x—2 x—2 


is not defined for x—2. 
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It is necessary to prove that for an arbitrary e there will be a ô such that 
the following inequality will be fulfilled: 


xà4—4 
x—2 


d «e (1) 


if |x—2]| « 6. But when x #2 inequality (1) is equivalent to the inequality 
[8-263 1-16 3-41 «e 
x—2 
or 


|x—2| «e (2) 


Thus, for an arbitrary e, inequality (1) will be fulfilled if inequality (2) 
is fulfilled (here, 6=e), which means that the given function has the number 4 
as its limit as x — 2. 


Let us now consider certain cases of variation of a function 
as x — oo. 

Definition 2. The function f(x) approaches the limit b as x— oo 
if for each arbitrarily small positive number e it is possible to 
indicate a positive number N such that for all values of x that 
ud the inequality |x| » N the inequality |f(x)—b|«& will 
e fulfilled. 


Example 3. We will prove that 


or 


hi to prove that, for an arbitrary e, the following inequality is 
ulfille 


(12) 1|«e (3) 


provided |x| >N, where N is determined by the choice of e. Inequality (3) 
is equivalent to the following inequality: H « e, which wiH be fulfilled if 


1 
Ix] > 55N 
which means that lim ( 1+4)= lim EElli (Fig. 33). 
x0 x xo X 


If we know the meanings of the symbols x — + oo and x — — oo, 
the meanings of the following expressions are obvious: 
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Fig. 33 


id 


“f(x) approaches b as x—+-+ oo" and 
“f(x) approaches b as x—— oo" or, in symbols, 
lim f(x) — b, 
X 0 
lim f\x)=6 
x-o 


2.3. A FUNCTION THAT APPROACHES INFINITY. 
BOUNDED FUNCTIONS 


We have considered cases when a function f(x) approaches a 
certain limit b as x —a or as x— oœ. 

Let us now take the case where the function y — f (x) approaches 
infinity when the argument varies in some way. 

Definition 1. The function f(x) approaches infinity as x —a, 
Le, it is an infinitely large quantity as x—»a if for each 
positive number M, no matter how large, it is possible to find 
a ô> 0 such that for all values of x different from a and satisfying 
the condition |x—a|< 6, we have the inequality |f (x)| > M. 

If f(x) approaches infinity as x —a, we write 


lim f (x) = oo 


or f(x) —oo as x—a. 

If f(x) approaches infinity as x — a and, in the process, assumes 
only positive or only negative values, the appropriate notation is 
lim f(x) 24-oo or lim f(x) 2 — oo. 

X5a8 xa 


Example 1. We shall prove that lim gpt. Indeed, for any M > 0 
x> = 


we have 


1 
do^ 
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provided ; i 
1—x? < —, 1—x|« —— =ô 
=< 1 vu 


assumes only positive values (Fig. 34). 


; 1 
The function (ix 


Example 2. We shall prove that lim. (-+)=%. Indeed, for any 


x 
M > 0 we have 
I-5| >M 
x 
provided 


[x|=lx-0| < [= 


\ 
Here (-+)>0 for x « 0 and (-z)«9 for x»0 (Fig. 35). 
y 


x 


Fig. 34 Fig. 35 


If the function f(x) approaches infinity as x — oo, we write 
Xo 


and we may have the particular cases 
lim f(x)=0o, lim f(x) oo, lim f(x) — oo 
X-—o X—-0o 


x^-o 


For example, 
lim x3 2 + oo, lim x*2 — oo and the like. 


X0 x> -0 


Note 1. The function y= f(x) may not approach a finite limit 
or infinity as x—a or as x—»oo. 
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Example 3. The function y=sin.x defined on the infinite interval — co < 
« x«-L-o, does not approach either a finite limit or infinity as x — + oo 
(Fig. 36). 


y y=sinz 


-2n -n n 2x r 


Fig. 36 


Example 4. The function gag defined for all values of x, except 


x=0, does not approach either a finite limit or infinity as x —- 0. The graph 
of this function is shown in Fig. 37. 


Fig. 37 


Definition 2. A function y=f(x) is called bcunded in a given 
range of the argument x if there exists a positive number M such 
that for all values of x in the range under consideration the 
inequality |f (x) | & M is fulfilled. If there is no such number M, 
the function f(x) is called unbounded in the given range. 


Example 5. The function y—sin x, defined in the infinite interval — œ < 
«x«-ro, is bounded, since for all values of x 


[sin x| < 1-- M 


Definition 3. The function f(x) is called bounded as x—+a if 
there exists a neighbourhood, with centre at the point a, in which 
the given function is bounded. 

Definition 4. The function y=f(x) is called bounded as x — oo 
if there exists a number N — 0 such that for all values of x 
satisfying the inequality |x|  N, the function f(x) is bounded. 

The boundedness of a function approaching a limit is decided 
by the following theorem. 

Theorem 1. /f limf(x)—b, where b is a finite number, the 


function f(x) is bounded as x—da. 
Proof. From the equation lim f(x)=6 it follows that for any 


e > 0 there will be a ô such "that in the neighbourhood a— ô< 
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«x«a-rF6 the inequality 
If (x)—bl<e 
or 


Ife) «Ibl e 


is fulfilled, which means that the function f(x) is bounded as 
x— a. 
Note 2. From the definition of a bounded function f(x) it fol- 

lows that if 

lim f (x)= or lim f(x)= œœ 

xa X0 
that is, if f(x) is an infinitely large function, it is unbounded. 
The converse is not true: an unbounded function may not be 
infinitely large. 


Fig. 38 


For example, the function y=xsinx as x— œ is unbounded 
because, for any M 0, values of x can be found such that 
|xsinx| M. But the function y—xsinx is not infinitely large 
because it becomes zero when x —0, x, 22, ... . The graph of the 
function y—xsinx is shown in Fig. 38. 


Theorem 2. /f limf(x) 2520, then the function v= is a 
xa RE 


bounded function as x — a. 

Proof. From the statement of the theorem it follows that for an 
arbitrary e œQ in a certain neighbourhood of the point x —a we 
will have |f (x) —56| « e, or ||f(x)|—|d||<e, or —e<|f(x)|— 
— |b| «e, or |b|—e « |f (x)| « |b|-4- e. 

From the latter inequality it follows that 

1 1 1 
[oie > TFT 7 eF 
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For example, taking gl we get 


m 
SIT > Tren > Ts 


which means that the function 7a is bounded. 
2.4 INFINITESIMALS AND THEIR BASIC PROPERTIES 


In this section we shall consider functions approaching zero as 
the argument varies in a certain manner. 

Definition. The function œ =æ (x) is called infinitesimal as x —a 
or as x— oœ if lim a(x)=0 or Dm e (9.0: 


From the definition of a limit it follows that if, for example, 
lim a (x) 0, this means that for any preassigned arbitrarily small 


positive e there will bea 870 such that for all x satisfying 
the condition | x —a| < 6, the condition [a (x) | < e will be satisfied. 


€ 
6106 I 
Fig. 39 Fig. 40 


Example 1. The function &—(x—1)? is an infinitesimal as x —-1 because 
lim a= lim (x—1)?=0 (Fig. 39). 
x x1 l 

Example 2. The function d is an infinitesimal as x —> oo ie, 40) 
(see Example 3, Sec. 2.2). 

Let us establish a relationship that will be important later on. 

Theorem 1. /f the function y=f(x) is in the form of a sum of 
a constant b and an infinitesimal a: 


y=b+a (1) 


limy=6b (as x—+a or x—»oo) 


then 


Conversely, if lim y — b, we may write y=b+a, where a is an 
infinitesimal. 

Proof. From (1) it follows that |y—b|=]|a]. But for an arbit- 
rary e, all values of a, from a certain value onwards, satisfy the 
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relationship |«| < e; consequently, the inequality |y—6|<e will 
be fulfilled for all values of y from a certain value onwards. And 
this means that lim y — b. 

Conversely: if limy=6, then, given an arbitrary e, for all 
values of y from a certain value onwards, we will have |y—b|<e. 
But if we denote y—b=a, then it follows that for all values 
of a, from a certain one onwards, we 
will have J|a| «e; and this means 
that « is an infinitesimal. 


Example 3. We have the function (Fig. 41) 


1 
pe. 
Then 
lim y—1 
X-0 


and, conversely, since 
lim y=1 
X 0 


the variable y may be represented in the form of a sum of the limit 1 and an 
infinitesimal a, which in this case ist ; that is, 


y=l+a 


Theorem 2. /f a =a (x) approaches zero as x — a (or as x — oo) 
and does not become zero, then y= = approaches infinity. 

Proof. For any M>0, no matter how large, the inequality 
74 >M will be fulfilled provided the inequality lal c ar is ful- 


filled. The latter inequality will be fulfilled for all values of a, 
from a certain one onwards, since a (x) — 0. 

Theorem 3. The algebraic sum of two, three or, in general, a 
definite number of infinitesimals is an infinitesimal function. 

Proof. We shall prove the theorem for two termis, since the 
proof is similar for any number of terms. 

Let u(x) 2a (x) -B(x), where lima (x) — 0, lim B(x) 20. We 

x a xa 


shall prove that for any & — 0, no matter how small, there will 
be a 6 0 such that when the inequality |x—a|< ô is satisfied, 
the inequality |u|<e will be fulfilled. Since a(x) is an infinites- 
imal, a 6, will be found such that in a neighbourhood with centre at 
the point a and radius 6, we will have 


LI CIES- 
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Since B (x) is an infinitesimal, there will be a 6, such that in a 
neighbourhood with centre at the point a and radius 6, we will 


have [JOE S 
Let us take ô equal to the smaller of the two quantities ô, and 6,; 
then the inequalities |a | <= and || <$ will be fulfilled in 


a neighbourhood of the point a of radius ô. Hence, in this neigh- 
bourhood we will have 


Juj|=|a(x)+B(x)|< Ja (x)|-+1B(x)| <> +5=e 
and so |u| <e, as required. 
The proof is similar for the case when 
lima (x) -0, lim B(x3— 
x> o xo 
Note. Later on we will have to consider sums of infinitesimals 
such that the number of terms increases with a decrease in each 
term. In this case, the theorem may not hold. To take an example, 


consider u-l.la oL where x takes on only positive 


integral values g= r ?. 3, QD, ...). It is obvious that as x — oo 
each term is an infinitesimal, but the sum u=1 is not an 
infinitesimal. 

Theorem 4. The product of the function of an infinitesimal a =a (x) 
by a bounded function z —z(x), as x —a (or x— œ) is an infini- 
tesimal quantity (function). 

Proof. Let us prove the theorem for the case x — a. For a cer- 
tain M 0 there will be a neighbourhood of the point x=a in 
which the inequality !z|< M will be satisfied. For any e 0 


there will be a neighbourhood in which the inequality |o | <= 
will be fulfilled. The following inequality will be fulfilled in the 
least of these two neighbourhoods: 

Jaz|< D M=e 


which means that az is an infinitesimal. The proof is similar for 

the case x — oo. Two corollaries follow from this theorem. 
Corollary 1. /f lima —0, lim —0, then lim af =0 because f (x) 

is a bounded quantity. This holds for any finite number of factors. 
Corollary 2. /f lina —0 and c=const, then lim ca =0. 


Theorem 5. The quotient x obtained by dividing the infinitesi- 


mal a(x) by a function whose limit differs from zero is an infini- 
tesimal, 
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Proof. Let lima (x) =0, lim z (x) =b=0. By Theorem 2, Sec. 2.3, 
it follows that zu is a bounded quantity. For this reason, the 
fraction 20 a 9) is a product of an infinitesimal by a boun- 
ded quantity, that is, an infinitesimal. 


2.5 BASIC THEOREMS ON LIMITS 


In this section, as in the preceding one, we shall consider sets 
of functions that depend on the same argument x, where x— a 
or x—> oo. 

We shall carry out the proof for one of these cases, since the 
other is proved analogously. Sometimes we will not even write 
*x— a or x— œ, but will take one or the other of them for granted. 

Theorem 1. The limit of an algebraic sum of two, three or, in 
general, any definite number of variables is equal to the algebraic 
sum of the limits of these variables: 


lim (u,+u,+...+u,)=limu,+limu,+...+limu, 
Proof. We shall carry out the proof for two terms since it is 


the same for any number of terms. Let limu,—a,, lim u, — a,. 
Then on the basis of Theorem 1, Sec. 2.4, we can write 


Uu, — 0, 04, Uu, =Q; + Qg, 
where a, and o, are infinitesimals. Consequently, 
U, + U, = (a, 3- a5) + (a, +a) 
Since (a,--a,) is a constant and (a, +@,) is an infinitesimal, 
again by Theorem 1, Sec. 2.4, we conclude that 
lim (u, + u,) =a, +a, = lim u, + lim u, 
Example 1. 


lim x2? 42x 
x> o xà 


2 : 2 2 
= lim += )= lim 14+ lim 14+ lim == +0= 
x (1 Jj PM xo : xoX ipte 


o 


Theorem 2. The limit of a product of two, three or, in general, 
any definite number of variables is equal to the product of the limits 
of these variables: 


limu,-u,-...-u, —limu,-limu,:...-limu, 
Proof. To save space we carry out the proof for two factors. 
Let limu, —a,, lim u, —a,. Therefore, 
U= Q-A Uz — 05 + 0s, 
U Ug = (a, +21) (Gy -H Og) = yA, + a,94, + AA, + HO, 
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The product a,a, is a constant. By the theorems of Sec. 2.4, the 
quantity a,a,+a,0%,+a,a, is an infinitesimal. Hence, lim u,u, = 
= a,a,=limu,-limu,. * 
Corollary. A constant factor may be taken outside the limit sign. 
Indeed, if lim u, —a,, c is a constant and, consequently, limc=c, 
then lim (cu,) = limc-limu, —c-limu,, as required. 
Example 2. 
lim 5x3 —5 lim x3—5.8—40 
x2 x2 
Theorem 3. The limit of a quotient of two variables is equal to 
the quotient of the limits of these variables if the limit of the de- 
nominator is not zero: 


Proof. Let limu=a, limv=b0. Then u=a+a, v-b--p, 
where œ and f are infinitesimals. 
We write the identities 


u arta a ata aY a ,,ab—fa 
el => et en rs ee eT 
or 
u a , ab—pa 
"wp OLA) 
2 a. , : ab—a 
The fraction zisa constant number, while the fraction [108 


is an infinitesimal variable by virtue of Theorems 4 and 5 (Sec. 
2.4), since ab—fa is an infinitesimal, while the denominator 


gir us Q u a mu 
b(b--B) has the limit b? +0. Thus, lin7-—-7-—Wmo: 
Example 3. 
li 3 li 
him 228 pee CREE ER CS 
pe a a lim (4x—2) 4 lmz—2 41—2 2 
x x 


Here, we made use of the already proved theorem for the limit of a fraction 
because the limit of the denominator differs from zero as x +1. If the limit of 
the denominator is zero, the theorem for the limit of a fraction is not appli- 
cable, and special considerations have to be invoked. 

Example 4. Find lim ra 

x+2x—2 

Here the denominator and numerator approach zero as x — 2, and, consequ- 

ently, Theorem 3 is inapplicable. Perform the following identical transformation: - 


x1—4 (x—2)(x--2) 
T Ec EE 
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The transformation holds for all values of x different from 2. And so, having 
in view the definition of a limit, we can write 


x3—4 n (x—2)(x4-2) E 
x-2X—2 eii x—2 E EE 


Example 5. Find lim zu . As x +1 the denominator approaches zero but 


the numerator does not (it approaches unity). Thus, the limit of the reciprocal 
is zero: 


lim X—1 ma ane ae UNE 
xo. x  limx a 
X1 


Whence, by Theorem 2 of the preceding section, we have 


lim —~—= 0 
x-iX—l 
Theorem 4. If the inequalities u «zz <v are fulfilled between the 
corresponding values of three functions u =u (x), z =z (x) and v= 
=v (x), where u(x) and v(x) approach one and the same limit b as 
x—a (or as x— oo), then z =z (x) approaches the same limit as 
x—a (or as x — oo). 
Proof. For definiteness we shall consider variations of the func- 
ctions as x — a. From the inequalities u «zz «zv follow the ine- 
qualities 


u—bziz—bzv—b 
it is given that 

lim u=b, limv=b 

xa xa 
Consequently, for e>0 there will be a certain neighbourhood, 
with centre at the point a, in which the inequality }u—b|<e 
will be fulfilled; likewise, there will be a certain neighbourhood 
with centre at the point a in which the inequality |v—b5| « e 
will be fulfilled. The following inequalities will be fulfilled in the 
smaller of these neighbourhoods: 


—e<u—b<e and —e<v—b<e 


and thus the inequalities 


—e < z—b <e 
will be fulfilled; that is, 
lim z =b 
x= a 


Theorem 5. If as x—a (or as x — oo) the function y takes on 
nonnegative values yz» 0 and, at the same time, approaches the 
limit b, then b is a nonnegative number b zz 0. 
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Proof. Assume that b «0, then |y—b|>|6|; that is, the diffe- 
rence modulus |y—b| is greater than the positive number |b| and, 
hence, does not approach zero as x—>a. But then y does not 
approach b as x— a; this contradicts the statement of the theorem. 
Thus, the assumption that b < 0 leads to a contradiction. Conse- 
quently, bz 0. 

In similar fashion we can prove that if y<O then limy « O0. 

Theorem 6. /f the inequality vœu holds between corresponding 
values of two functions u =u (x) and v=v(x) 
which approach limits as x — a (or as x — oo), 
then limv > limu. 

Proof. It is given that v—u>0. Hence, A 
by Theorem 5, lim(v—u)>0 or limv— 

— limu SO, and so limv È limu. 

Example 6. Prove that lim sin x=0. 

From Fig. 42 it follows that if OA=1, x>0, i i+ 
then AC —sin x, AB=x, sin x < x. Obviously, when 


x< 0 we will have |sin x| « |x]. By Theorems 5 and Fig. 42 
6, it follows, from these inequalities, that lim sin x — 


x-0 
=0. 


Example 7. Prove that lim sin eK, 
x0 2 


sin = 
2 


Example 8. Prove that lim cosx=1; note that 
x0 


Indeed, 


« |sin x|. Consequently, lim sin $0 
x0 


cos x= 1—2 sin? 7. 


therefore, 


lim cos x — lim (1-258 4 )=1 —2 lim sinn% =1—0=1. 
X-0 x0 2 x0 2 


In some investigations concerning the limits of variables, one 
has to solve two independent problems: 

(1) to prove that the limit of the variable exists and to establish 
the boundaries within which the limit under consideration exists; 

(2) to calculate the limit to the necessary degree of accuracy. 

The first problem is sometimes solved by means of the following 
theorem which will be important later on. 

Theorem 7. /f a variable v is an increasing variable, that is, each 
subsequent value is greater than the preceding one, and if it is 
bounded, that is, v « M, then this variable has the limit limv=a, 
where ax. M. 

A similar assertion may be made with respect to a decreasing 
bounded variable quantity. 
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We do not give the proof of this theorem here since it is based 
on the theory of real numbers, which we do not consider in this 
text. * 

In the following two sections we shall derive the limits of two 
functions that find wide application in mathematics. 


2.6 THE LIMIT OF THE FUNCTION sine AS x —+0 


The function sas is not defined for x —O0 since the numerator 


and denominator of the fraction become zero. Let us find the 
limit of this function as x — 0. We consider 
a circle of radius 1 (Fig. 43); denote the cent- 


c tal angle MOBby x (0c x« 2) From Fig. 
43 it follows that 


area of A MOA < area of sector 
MOA < area of ACOA. (1) 


Ü B 4 The area of A M0A— 1-04. MB— 

Fig. 43 o e br 
—.3:l:sinx — sin x. 
The area of sector M0A — 10A: ÁM — T1 x— t x. 


The area of A COA — 704: AC —1-1-tanx =~ tan x. 
After cancelling x5 inequalities (1) can be rewritten as 
sinx <x < tanx 
Divide all terms by sinx: 


1< 


x 1 
sin x < cos x 


or 
sin x 


1 — > cosy 


We derived this inequality on the assumption thatx> 0; noting 
that nC) Lem and cos(—x) = cosx, we conclude that it holds 
for x «0 as well. But limcosx- 1, lin1-— 1. 


x70 x>0 


* The proof of this theorem is given in G. M. Fikhtengolts’ Principles of 
Mathematical Analysis, Vol. 1, Fizmatgiz, 1960 (in Russian). 
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; sin x 
Hence, the variable 


lies between two quantities that have 


the same limit (unity). Thus by Theorem 4 of the preceding 
section, 


2. lim 3i? kX dim p Sin kx =k lim 91. (kx) =k-1=k (k= const). 
x70 x0 k x>0 (k. ) 
(ex 0) 
1 2 sin? — si + " 
3. li COS X. lim — lim sin =1-0=0. 
x0 x x20 x+0 2 
sin B lim sin ax 
.. sinax |. @ a x+0 QX a a 
7 < =| — — —— —————————— 
3 lim; sin Bx 256 sinBx B im sinpx B 1 p 
px x+0 


(a=const, f=const). 


2.7. THE NUMBER e 


Let us consider the variable 


1 N^ 
(lt) 
where n is an increasing variable that takes on the values 1, 
95:35 £A 
Theorem 1. The variable (1 +2)", as n— oo, has a limit bet- 
ween the numbers 2 and 3. 
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Proof. By Newton's bincmial formula we have 
1 \n n l ,n(n—l) 1 , n(n—1)(a—2)/ 1 \8 
(iz) -1e MES (a) +s (a) 
= gue At) A eo (x) (1) 


1-2:...-n n 


Carrying out the obvious algebraic manipulations in (1), we get 
(H =i) 0-3 (1-2) 
Ed -z)Be(0-5m) (2) 


From the latter equality it follows that the variable (1 +)" 


is an increasing variable as n increases. 
Indeed, when passing from the value n to the value n+ 1, each 
term in the latter sum increases, 


1 1 1 1 
i3 (1—) «i(1—u) and so forth, 


and another term is added. (All terms of the expansion are posi- 
tive.) 

We shall show that the variable | 1 LL "is bounded. Noting 
that izle (1—4 (1—2) <1, etc., we obtain from 
expression (2) the inequality 


BU 1 1 l 
(1 +5) <li iat iea ts tiem 


Further noting that 


1 1 1 1 1 1 
OR 3 aaa 2 0 L3... € mci 


we can write the inequality 


] Ww 
(io) «bebCRER ARS teh 
—M  —— Há———" 
The grouped terms on the right-hand side of this iriequality form 


a geometric progression with common ratio I=5 and the first 
term a=1, and so 
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Consequently, for all n we get 
1\2 
(1 +=) <3 


From (2) it follows that 
(1 tX)-2 
Thus, we get the inequality 
2« (14-5) «3 (3) 
This proves that the variable (1 tx) is bounded. 


Thus, the variable 1+4 "is ain increasing and bounded va- 
riable; therefore, by Theorem 7, Sec. 2.5, it has a limit. This 
limit is denoted by the letter e. 

Definition. The limit of the variable (1 234 as n — oo is the 
number e: 

P ] \s* 
ee ee), 


By Theorem 6, Sec. 2.5, it follows from inequality (3) that the 
number e satisfies the inequality 2<:e<3. The theorem is thus 
proved. 

The number e is an irrational number. Later on, a method will 
be shown that permits calculating e to any degree of accuracy. 
Its value to ten decimal places is 


e = 2.7182818284... 


Theorem 2. The function ( 1 tx) approaches the limit e as x 
approaches infinity, lim ( l +z) =e. 
Xo 


Proof. It has been shown that e 44 "+e as n—oo, if n 


takes on positive integral values. Now let x approach infinity 
while taking on both fractional and negative values. 
(1) Let x—++ 00. Each of its values lies between two positive 
integers, 
nxx<n+l 


* It may be shown that (Je as n—>+o even if n is not an 
increasing variable quantity. 


4—2081 
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The following inequalities will be fulfilled: 
Pod 1 


12x2 
tsi re 
(x) > >(144)'> »(t*u) 


If x— œ, it is obvious that n — œ. Let us find the limits of 
the variables between which the variable (1 +3) lies: 


lim (142) = lim (1+4 (1) 


n^cto n--o 
j 1 
a E ete 
1 n+l 
5 + 
lim (1 zd) = lim ( r=) 
n-o-ro n nto 14- 
n+1 
1 n+1 
im. (1+) 2f 
o fase EL ME do 
ENGES 
Hence, by Theorem 4, Sec. 2.5, 
: 1 \* 
Jim (14g) ue i 
(2) Let x —— oo. We introduce a new variable t= — (x+ 1) or 


x——(t4-1). When t—++ 00, then x — —oo. We can write 
i te ea a 
Jeu ey) Eee) 
= lim (y= lim (ir) 


i-o t++@ 
— i l — 
= lim (1+7 ; ) (1+7 )=e- l=e 
The theorem is proved. The graph of the function y=(14+ 5) 
is shown in Fig. 45. l 
If in (4) we put + =a, then as x — oo we havea—+0 (but a0) 
and we get 


dc 
a 


nn (14- a) 
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Examples: 
D üm (144V = im pss a 
im — =i — — 
(0) iim (147) Jim (1+7) ( x) 
ia (ele ea Ca NI 
= lim (1+7) lim, (1+7) mele 


m am (Hm ty Ce 


1 \* D 1 \* 
= lim (1+4) * lim (vei) - lim (1+4) ~E 
x> o x Xo x x0 x 

2y 


o am, (142) an, (o) 
(4) m. ESME m (Hy TN (ve hy" 


x0 x—1 x> o x l 

, 4 (x—1)44 4 \y+4 
= lim |1 zu) = li (1 ) 

Jim ( urs d ty 


y 
= lim (1+4) . lim (144) =e. =e, 
y yoo) y 


yo 


Note. The exponential function e* plays a very important role 
in mathematics, mechanics (oscillation theory), electrical and radio 


y 


v (72) 


Fig. 45 Fig. 46 


engineering, radiochemistry, etc. The graphs of the functions 
y=e* and y=e-* are shown in Fig. 46. 


2.8 NATURAL LOGARITHMS 


In Sec. 1.8 we defined the logarithmic function y=log, x. 
The number a is called the base of the logarithms. If a= 10, 
then y is the base-10 (common) logarithm of the number x and 
is dénoted y —logx. In school courses of mathematics we have 
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tables of common logarithms, which are called Briggs' logarithms 
after the English mathematician Briggs (1561-1630). 

Logarithms to the base e—2.71828... are called natural or 
Napierian logarithms after one of the first inventors of logarithmic 
tables, the Scotch mathematician Napler (1550-1617).* Therefore, 
if & =x, then y is called the natural logarithm of the number x. 
In writing we have y — Inx (after the initial letters of logarithmus 
naturalis) in place of y=log,x. Graphs of the function gy — In x 
and y =logx are plotted in Fig. 47. 


yslnx 


Fig. 47 


Let us now establish a relationship between common and 
natural logarithms of one and the same number x. Let y-=logx 
or x— l0». We take logarithms of the left and right sides of the 
latter equality to the base e and get Inx— ylnl0. We find 
Y — iz io In x, or substituting the value of y, we have log x — hz In x. 

Thus, if we know the natural logarithm of a number x, the 
common logarithm of this number is found by multiplying by the 


factor M = ag ~ 0.434294, which factor is independent of x. The 


number M is the modulus of common logarithms with respect to 
natural logarithms: 
log x = Min x 


If in this identity we put x=e, we obtain an expression of the 
number M in terms of common logarithms: 


loge = M (Ine= 1) 


Natural logarithms are expressed in terms of common logarithms 
as follows: 


1 
Inx = M log x 
where ; 
à ^ 2.302585 


* The first logarithmic tables were constructed by the Swiss mathematician 
Bürgi (1552-1632) to a base close to the number e. 
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2.9 CONTINUITY OF FUNCTIONS 


Let a function y=f(x) be defined for some value x, and in 
some neighbourhood with centre at x,. Let y= f (x). 

If x receives some positive or negative (it is immaterial which) 
increment Ax and assumes the value x=x,-+ Ax, then the func- 
tion y too will receive an increment Ay. 
The new increased value of the function 
will be y,4- Ay —f (x, + Ax) (Fig. 48). 
The increment of the function Ay will 
be expressed by the formula 


Ay =f (x, + Ax) —f (xo) 


Definition 1. A function y=f(x) is 
called continuous for the value x — x, (or 
at the point x,) if it is defined in some 
neighbourhood of the point x, (obvious- 
ly, at the point x, as well) and if 


lin Ay—0 
Ax 0 


or, which is the same thing, 
Jim ô [f (x) + Ax)—f ()] =0 (2) 


The continuity condition (2) may also be written as follows: 
lim F (xa + Ax) = f (%) 
Ax 0 


or 
lim f(x) = f(x) (3) 
but 
X% = lim x 
X — Xo 


Hence, (3) may be written thus: 
lim f (x) - f (lim x) (4) 
X — Xo XX, 


In other words, in order to find the limit of a continuous function 
as x — X,, it is sufficient, in the expression of the function, to 
put the value x, in place of the argument x. 

In descriptive geometrical terms, the continuity of a function 
at a given pom signifies that the difference of the ordinates on 
the graph of the function y= f(x) at the points x,-- Ax and x, 
will, in absolute value, be arbitrarily small, provided | Ax| is 
sufficiently small. 
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Example 1. We shall prove that the function y= x? is continuous at an 
arbitrary Borat Xy. Indeed, 


Uo — X6, Yot Ay — (xo -- Ax)*, Ay = (xo + Ax — xo = 2x; Ax + Ax, 
lin. Ay= om oU Ax + Ax?) = hs im Ax-+ lim Ax. lim Ax=0 
Ax —0 Ax 0 Ax 0 


for any way that Ax may approach zero iu 49a and 495). 
J| Ax>0, Ay>0 J| Az«0, Ay«0 


Fig. 49 


Example 2. We shall prove that the function y=sin x is continuous at an 
arbitrary point xy. Indeed, 


Jo-Ssin Xp, YotAy=sin (xo + Ax), 
" . Ax Ax 
Ay =sin (x + Ax) —sin xo —2sin 5r * COS | Xp do» 


It has been shown that 2m. m AE 26 (Example 7, Sec. 2.5). The function 
x Ez 


cos («+ $) is bounded. Therefore, dime Ay —0. 


In similar fashion, by considering each basic elementary function, 
it is possible to prove that each basic elementary function is con- 
tinuous at every point at which it is defined. 

We will now prove the following theorem. 

Theorem 1. /f the functions f,(x) and f,(x) are continuous at 
a point x, then the sum w(x)—f, (x) -F f(x) is also a function 
continuous at the point x,. 

Proof. Since f,(x) and f,(x) are continuous, on the basis of (3) 
we can write 


lim f, (x)= f, (x) and lim f, (x) = fs (x9) 
By Theorem 1 on limits, we can write 
lim $()- m [fs (x) + fa (x)] 
= dim GT | um Fa (x) = fa (xa) + fa (Xo) — b (x0) 


Thus, the sum SG heh is a continuous function. 
The proof is complete. 
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Note, as a corollary, that the theorem holds true for any finite 
number of terms. 

Using the properties of limits, we cafi also prove the following 
theorems: 

(a) The product of two continuous functions is a continuous 
function. 

(b) The quotient of two continuous functions is a continuous func- 
tion if the denominator does not vanish at the point under consi- 
deration. 

(c) If u— (x) is continuous at x —x, and f(u) is continuous at 
the point u,— q(x,), then the composite function f [p(x)] is con- 
tinuous at the point x,. 

Using these theorems, we can prove the following theorem. 

Theorem 2. Every elementary function is continuous at every 
point at which it is defined.* 

Example 3. The function y=x? is continuous at every point x ) and 
therefore 


lim = x$ 
X— Xo 
lim 2=3?=9 
x 


Example 4. The function y —sin x is continuous at every point and therefore 


lim sin x=sin 5 oy? 
x 4 2 
x> > 


4 
Example 5. The function y —e* is continuous at every point and therefore 
lim e* — e?. 
xa 
1 
Example 6. im mto 4 ind te= 2mm me Since 
a 
Ru (1 +x)* =e and the function Inz is continuous for z >0 and, consequ- 


Sally: for z=e, 
a ES 
lim In m =In [i a+] =Ine=1 
x70 x0 


Definition 2. If a function y= f(x) is continuous at each point 
of a certain interval (a, b), where a < b, then it is said that the 
function is continuous in this interval. 

If the function is also defined for x —a and lim f (9) = f (a), 

xa- 


it is said that f(x) at the point x—a is continuous on the right. 


* This problem is discussed in detail in G. M. Fikhtengolts’ Fundamentals 
of Mathematical Analysis, Vol. |, Fizmatgiz, Moscow, 1968 (in Russian). 
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If lim f (4) = f (b), it is said that the function f(x) at the point 
—>b— 


x 
x=b is continuous on the left. 

If the function f(x) is continuous at each point of the interval 
(a, b) and is continuous at the end points of the interval, on the 
right and left, respectively, then we say that the function f (x) 
is continuous over the closed interval fa, b]. 

Example 7. The function y =x? is continuous in any closed interval [a, b]. 
This follows from Example 1. 

If at some point x — x, at least one of the conditions of conti- 
nuity is not fulfilled for the function y = f (x), that is, if for x= x, 
the function is not defined or there does not exist a limit lim f (x) 


or limf (x) f (xə) in the arbitrary approach of x — xo, although 
X-— Xo 


the expressions on the right and left exist, then at x— x, the 
function y= f(x) is discontinuous. In this case, the point x= x, 
is called the point of discontinuity of the function. 


Example 8. The function => is discontinuous at x=0. Indeed, the func- 
tion is not defined at x=0. 


lim toi, lim ds 
x25040X x+0-0% 
It is easy to show that this function is continuous for any value x Æ 0. 


Example 9. The function y=2* is discontinuous at x=0. Indeed, 
1 1 


lim 2% =o, lim 2* —0. The function is not defined at x—0 (Fig. 50). 
x2040 x20-0 


y-f(z) 
Fig. 50 Fig. 51 


Example 10. Consider the function fx) 4L. For x « 0, as Y for 


|x| Ixi 


x>0, Eea Hence, 


ixl 


5 x 
lim x)= lim =-l, 
amt ) x+0-0 [x] 


x 
lim x)= lim ——=1 
ES ) 12040 [xl 
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the function is not defined at x —0. We have thus established the fact that 
the function FG) —ÀT is discontinuous at x— 0 (Fig. 51). 


Example 11. The earlier examined function (Example 4, Sec. 2.3) y — sin (1/x) 
is discontinuous at x — 0. 


Definition 3. If the function f(x) is such that there exist finite 
limits lim ,O 7 For 0) and lim f(x) 9 f(x, —90), but either 


lim SOF, lim f(x) or the value of the function f (x) at x=x. 
is not defined, “then x= x, is called a point of discontinuity of the 
first kind. (For example, for the function considered in Example 10, 
the point x=0 is a point of discontinuity of the first kind.) 


2.10 CERTAIN PROPERTIES OF CONTINUOUS FUNCTIONS 


In this section we shall consider a number of properties of 
functions that are continuous on an interval. These properties 
will be stated in the form of theorems given without proof. * 

Theorem 1. If a function y=f(x) is continuous on some inter- 
val [a, b] (a<x<b), there will be, on this interval, at least one 
point x=x, such that the value of the function at that point will 


satisfy the relation 
Fix) > f (x) 


where x is any other point of the interval, and there will be at least 
one point x, such that the value of the function at that point will 
satisfy the relation 

F (xa) «f (x) 


We shall call the value of the function f{x,) the greatest value 
of the function y —f(x) on the interval [a, o) and the value of 
the function f(x,) the smallest (least) value of the function on the 
interval [a, 5]. 

This theorem is briefly stated as follows: 

A function continuous on the interval axx<b attains on this 
interval (at least once) a greatest value M and a smallest value m. 

The meaning of this theorem is clearly illustrated in Fig. 52. 

Note. The assertion that there exists a greatest value of the 
function may prove incorrect if one considers the values of the 
function in the interval a< x< b. For instance, if we consider 
the function y=x in the interval O<x< 1, there will be no 
greatest and no least values among them. Indeed, there is no least 


* These theorems are proved in G. M. Fikhtengolts’ Principles of Mathema- 
tical Analysis, Vol. 1, Fizmatgiz, 1968 (in Russian). 
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value or greatest value of x in the interval. (There is no extreme 
left point, since no matter what point x* we take there will be 


a point to the left of it, for instance, the point Ž J; likewise, 


there is no extreme right point; 
consequently, there is no least 
and no greatest value of the fun- 
ction y— x. 

Theorem 2. Let the funct.on 
y —f (x) be continuous on the inter- 
val [a, b] and at the end points of 
. this interval let it take on values of 
Fig. 52 different signs; then between the 
points a and b there will be at 

least one point x=c, at which the function becomes zero: 


foe=0,a<c<b 
This theorem has a simple geometrical meaning. The graph of a 
continuous function y=f(x) joining the points M, [a, f (a)] and 
M, [b, f (b)], where f (à) « 0 and f (b) 5 0 
or F(a) > 0 and f (b) < 0, cuts the x-axis 
in at least one point (Fig. 53). 


M, [a.f(a)] 
Fig. 53 Fig. 54 
Example. Given the function y =x —2; -i=— a=6. It is conti- 


nucus in the interval [1, 2]. Hence, in ini" Segal hes 4s a point where 
y —33—2 becomes zero. Indeed, y=0 when xy 2 (Fig. 54). 


Theorem 3. Let a function y —f (x) be defined and continuous in 
the interval [a, b]. If at the end points of this interoal the function 
takes on unequal values f (a) — A, f (b) — B, then no matter what the 
number u between numbers A ma B, there will be a point x=c 
between a and b such that f(c) = 


2.11 Comparing Infinitesimals 59 


The meaning of this theorem is clearly illustrated in Fig. 55. 
In the given case, any straight line y=wp cuts the graph of the 
function y =f (x). . 

Note. [t will be noted that Theorem 2 is a particular case of 
this theorem, for if A and B have different signs, then for u one 
can take 0, and then p —0 will lie between the numbers A and B. 


Fig. 55 Fig. 56 


Corollary of Theorem 3. /f a function y= f (x) is continuous in some 
interval and takes on a greatest value and a least value, then in this 
interval it takes on, at least once, any value lying between the gre- 
atest and least values. 

Indeed, let f (x,) — M, f (x,) — m. Consider the interval [x,, x,]. 
By Theorem 3, in this interval the function y= f(x) takes on any 
value u lying between M and m. But the interval [x,, x,] lies 
inside the interval under consideration in which the function f (x) 
is defined (Fig. 56). 


2.11 COMPARING INFINITESIMALS 
Let several infinitesimal quantities 
a, pv... 


be at the same time functions of one and the same argument x 
and let them approach zero as x approaches some limit a or in- 
finity. We shall describe the approach of these variables to zero 
when we consider their ratios.* 

We shall, in future, make use of the following definitions, 


Definition 1. If the ratio E has a finite nonzero limit, that 
is, itlim 2 — 4&0, and therefore, lim 2-— -2-0, the infinites- 
imals B and « are called infinitesimals of the same order. 


* We assume that the infinitesimal in the denominator does not vanish in 
some neighbourhood of the point a, 
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Example 1. Let a=x, B=sin2x, where x +0. The infinitesimals a and f 
are of the same order because 
B 


lim —-— lim 
x20€* x50 


sin 2x —2 


Example 2. When x +0, the infinitesimals x, sin 3x, tan2x, 7 In(1-- x) are 
infinitesimals of the same order. The proof is similar to that given in Example 1. 


p 


Definition 2. If the ratio of two infinitesimals a approaches 


zero, that is, if limÊ=0 (and lim£=oo), then the infinitesi- 
4/ 
mal B is called an infinitesimal of higher order than a, and the 
infinitesimal @ is called an infinitesimal of lower order than p. 
Example 3. Let a=x, B=x", n >l, x +0. The infinitesimal p is an infi- 
nitesimal of higher order than the infinitesimal æ since 


D E 
lim — = lim x^-1—0 
x70 x20 


Here, the infinitesimal a is an infinitesimal of lower order than . 


Definition 3. An infinitesimal $ is called an infinitesimal of the 
kth order relative to an infinitesimal a, if B and a* are infinitesimals 


of the same order, that is, if lim S, — A 40. 


Example 4. If à — x, B=, then as x +0 the infinitesimal B is an infinite- 
simal of the third order relative to the infinitesimal a, since 


B lim £ — 
1m a5 d 
Definition 4. If the ratio of two infinitesimals £ approaches 


unity, that is, if lim =1, the infinitesimals B and « are called 
equivalent infinitesimals and we write a ~ p. 


Example 5. Let a=x and f—sin x, where x +0. The infinitesimals œ and 
P are equivalent, since 


x40 X 


Example 6. Let a=x, B=In(1-+-x), where x +0. The infinitesimals « and 
P are equivalent, since 


lim 


In(i+*) | 
x20 x 


(see Example 6, Sec. 2.9). 


Theorem 1. Jf a and f are equivalent infinitesimals, their differ- 
ence a—B is an infinitesimal of higher order than œ and than p. 


Exercises on Chapter 2 61 


Proof. Indeed, 
lim 28 = tim ( 


B im 8 Z 
1—£) =1—lip b= 1—1=0 
Theorem 2. If the difference of two infinitesimals a—fB is an 
infinitesimal of higher order than « and than p, then a and f are 
equivalent infinitesimals. 
Proof. Let lim $— —0, then lim ( -Ł)=0, or 1—lim Ê=0, 
m UNES = "LE im ( € QM 
or 1—lim E, i.e, a~p. If lim*55—0, then lim ( 5 1)=0, 
lim gb that is, a ~B. 


Example 7. Let a=x, B —x--x*, where x — 0. 
The infinitesimals æ and B are equivalent, since their difference 8 — a = x? 
is an infinitesimal of higher order than æ and than f. Indeed, 


lim É—9.. um = lim a0 
x40 Q x0 X x70 


zm 3 xi 
li [inei M lin ——, = lim —__~=0 
rae B x20 x b 14-xà 


x41 


Example 8. For x —> co the infinitesimals a= x and p=+ are equivalent 


infinitesimals, since their difference a-petil.ll-s is an infinitesimal 
of higher order than a and than f. The limit of the ratio of æ and 6 is unity: 
x+1 
a Qo I xctl ( l ) 
lim == lim = lim —— = lim | 1+—]=1 
roa D  x2e dA xao X xc Tx 
x 


Note. If the ratio of two infinitesimals £ has no limit and does 


not approach infinity, then B and « are not comparable in the 
above sense. 


Example 9. Let a=x, p=xsint, where x —>0. The intinitesimals a and 


B cannot be compared because their ratio B sinl as x—»0 does not ap- 
proach either a finite limit or infinity (see Example 4, Sec. 2.3). 


Exercises on Chapter 2 


Find the indicated limits: 


2 
1. tin peers. Ans. 4. 2. lim [2sin x —cos x--cotx]. Ans. 2. 
x21 * +! a 


aot 


2 
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_ x—2 1,4 2 468—231 
3. lim . Ans. 0. 4. lim (2-4 A) Ans. 2. 5. lim ——————. 
x2 2+<x x> o ES 2 X0 3x3 —5 
Ans. +, 6. lim zer. Ans. 1. 7. lim LES US, Ans. 1) 
3 X0 noo 2 
21.921 32 2 
Bo lig CERE E e Ane 
nio n 3 


Hint. Write the formula (k--1))—&3—3&?--3k--1 for k=0, 1, 2, ..., n. 
13—1, 
95—13—3.12--3.14-1, 
—28 =3.243.241, 


(n-+1)—n3 —3m-L3n-l 
Adding the left and right sides, we get 
(n-- 19=3 (2224...) 431424... E) (n-- 1), 
(n-- 19 —8 (12-7224... 29) 3 07. D. s p, 


RE (n+1) (n+) 
2.1.92 aa (n T 1) (enr 1) 
124984... tnt s 
eet x— 3x? — 2x— 4x8 — 2x24 x 
9. lim FEY. Ans. o. 19: dim i . Ans. 0. 11. ^» AYER c 
1 xi— x — —5x-+6 
Ans. 3: 2 en. — Ans. 4. Bon Hn —. Ans. 3. 14. dim Ftp 
l x2? +3x— 10 Pr y + 3y8+ 2y 2 
Ans. a. 15. lim 53 — Bx—3' Ans. 1. rend Tr eer ges m Ans -5e 
u3 + Au? 4- 4u (x+h e 
7. lim —————— —; Ans. O0. 18. lim ————. Ans. 3 
7.o M utaua} ^" kD È Meia 
19. im [|]. Ans. —1. 20. im ZL. Ans. n(n i iti 
. im. i-x idi-3l 2 Umm c. . n(n is a positive 
VIFx—! 1 V 2xF1—3 ou 
int . 21. dum e MINES 22, lim ———————— . Ans 
biegen) bo x de’ sAYX—Ó—Y3 x 
VFR —p q V x—1 2 
23. lim —————-. Ans. — 24. lin —————. Ans. = 
x>0 V EFE—a P x21 Y x—1 3" 
"uz 
<= à 
25. lim Veva A. 2 Ans. Va . 26. lim Lien, Ans; 4 
xa ma x0 2* 
y—3 ye 
27. lim ysca . Ans. 1. 28. lim Vert Ans. | as x— -+ œ, —1 as 
xe y 32-1 zoo Xl 


x—-— o. 29.lim (V 33-F1— V xi —1). Ans. 0. 30. lim x(V x3 Fi—x). 
47D xo 
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Ans. d as x—---o, -—o as x—— o. 31. lim Sr. Ans. 1. 
2 x0 tanx 
sin 4. sin? > 1 
32. lim 2^7, Ans. 4. 33. lim —À; Ans. —. 34. lim ——X 
x+0 x+0 * 9 x>+0 1—cos x 
Ans. V 2. 35. lim xcotx. Ans. 1. 36. lim Luc OS, Ans. V 3. 
x0 v» Z sin( vy—X 
3 3 
y nz 2 .. Qarcsinx 2 
37. a (1—2)tan 5 . Ans. vx 38. Im Ans. 3 
39. lim SG ee Ans. 2cosa. 40. lim plied ae Ans ae 
x0 x x0 p 2 
f 2\* 4 1\* 1 x \* 
41. lim | 1--— | . Ans. e. 42. lim (1-41) . Ans. — . 43. lim (t) i 
x >) x> o x e xc I4x 
] \"+5 
Ans. —. 44. lim (142) Ans. e. 45. Im (n [In (n4- 1) —1n n]). Ans. 1. 
n-@y 
46. lim (1-+ cos x)* ^^. Ans. è. 47. Me Ans. a. 48. lin (St) 
ga x0 X0 2x 4-1 
2 


Ans.e. 49. lim (1-+-3tan?x)°""> , Ans. &. 60. lim (cos =)” Ans. 1. 
x> 


m-o 
51. lim In(+e?) | Ans. 1 as a—++0, 0 asa—>—oo. 52. lim Siras. 
a >o a x+o sin Bx 
a .. ax—] 
Ans. ee 53. lim (a> 1) Ans. +œ as x—++00, 0 as x —— o. 
x> o 
1 
— X  epx 
54. lim daa Ans. lna. 55. lim cer Ans. a—B. 
nro x20 x Y 
ex — ex 


56. lim —— — —— —-. Ans. l. 
x2 0 SİN ax—sin Bx" 


Determine the points of discontinuity of the functions: 


x—1 I 


57. 9— xx 3-1) 4) . Ans. Discontinuities HER —1, 0, 2. 58. y=tan—. 
cote eee a EU ee 2 
Ans. Discontinuities at x—0 and x= + ri tx rate HEDL 


89. Find the poins of discontinuity of the function y=142* and construct 
the graph of this function. Ans. Discontinuity at x=0 (y —=+ o» as x — 0+0, 
y— | as x— 0—0). 

60. From among the following infinitesimals (as x — 0): x2, V x(lL—x), sin 3x, 
2x cos x y tan? x, xe?*, select infinitesimals of the same order as x, and also of 
higher and lower order than x. Ans. Infinitesimals of the same order as x are 
sin 3x and xe?*; infinitesimals of higher order than x, x? and 2x cos x Y tani x, 
infinitesimals of lower order than x, V x(1— x). 
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61. Choose from among the same infinitesimals (as x —- 0) such that are 
equivalent to the infinitesimal x: 2 sin x, 3 tan 2x, x —3x?, V 2x?-- x5, In(14-x), 
x3-F3x*. Ans. + tan 2x, x—3x?, In (14x). 

62. Check to see that as x — 1, the infinitesimals 1 —x and 1—y x are of 


the same order. Are they equivalent? Ans. lim e 
*¥>'1-Y x 


nitesimals are of the same order, but they are not equivalent. 


=3; hence, these infi- 


CHAPTER 3 


DERIVATIVE AND DIFFERENTIAL 


3.1 VELOCITY OF MOTION 


Let us consider the rectilinear motion of some solid, say a stone, 
thrown vertically upwards, or the motion of a piston in the cylin- 
der of an engine, etc. Idealizing the situation and disregarding 
dimensions and shapes, we shall always represent such a body in 
the form of a moving point M. The distance s of 
the moving point reckoned from some initial position 
M, will depend on the time ¢; in other words, s will 
be a function of time £: M, 


s=f(t) (1) 


At some instant of time* ¢, let the moving point 5 
M be at a distance s from the initial position M,, 
and at some later instant ¢+ A: let the point be at 
M,, a distance s+ As from the initial position (Fig. 57). — . 
Thus, during the interval of time Af the distance s Fis- 57 
changed by the quantity As. In such cases, one says 
that during the time At the quantity s received an increment As. 


Let us consider the ratio ER it gives us the average velocity 


At 
of motion of the point during the time At: 
A 
Yo = AT (2) 


The average velocity cannot in all cases give an exact picture 
of the rate of translation of the point M at time /. If, for example, 
the body moved very fast at the beginning of the interval At and 
very slow at the end, the average velocity obviously cannot reflect 
these peculiarities in the motion of the point and give us a correct 
idea of the true velocity of motion at time ¢. In order to express 
more precisely this true velocity in terms of the average velocity, 
one has to take a smaller interval of time At. The most complete 
description of the rate of motion of the point at time ¢ is given 


* Here and henceforward we shall denote the specific value of a variable 
and the variable itself by the same letter. 


5 2081 
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by the limit which the average velocity approaches as At—0. 
This limit is called the rate of motion at a given instant: 


v= lim 4 (3) 


Thus, the rate (velocity) of motion at a given instant is the 
limit of the ratio of increment in path As to increment in time 
At, as the time increment approaches zero. 

Let us write equation (3) in full. Since 


As = f (t+ At) — f (t), 
FG-EAD-— FU) " 
er ee (3) 


it follows that 


v= lim 
At 0 

This is the velocity of nonuniform motion. It is thus obvious 
that the notion of velocity of nonuniform motion is intimately 
related to the concept of a limit. It is only with the aid of the 
limit concept that we can determine the velocity of nonuniform 
motion. 

From formula (3') it follows that v is independent of the incre- 
ment in time At, but depends on the value of £ and the type of 
function f (t). 

Example. Find the velocity of uniformly accelerated motion at an arbitrary 


time / and at f=2 sec if the relation of the path traversed to the time is 
expressed by the formula 


gh 


Solution. At time ¢ we have s= path at time ¢-+At we get 


st As g(t EAD — 4 g (121 At + At?) 
We find As: 
As= g (P42 At+Att)— 4 git = gt At tiean 


_ As, 
We form the ratio P 


1 
t At +g Af 
As E 2 1 
ao Me EM 
By definition we have 


As | 
= li —= um t+—gAt |—gt 
UT kt Af (e tze ) £ 


Thus, the velocity at an area time ¢ is v — gt. 
At ( —2 we have (v)}-3=g-2 =9.8-2=19.6 m/sec. 
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3.2 THE DEFINITION OF A DERIVATIVE 
Let there be a function 


y-H (1) 


defined in a certain interval. The function y= f (x) has a definite 
value for each value of the argument x in this interval. 

Let the argument x receive a certain increment Ax (it is imma- 
terial whether it is positive or negative). Then the function y will 
receive a certain increment Ay. Thus, for the value of the argu- 
ment x we will have y —f(x), for the value of the argument 
x+Ax we will have y+ Ay = f (x + Ax). 

Let us find the increment of the function Ay: 


Ay — f («+ Ax) — f (x) (2) 
Forming the ratio of the increment of the function to the incre- 
ment of the argument, we get 


Ay _f(x+Ax)—f (x) 
Ax UST ARCU (3) 


We then find the limit of this ratio as Ax— 0. If this limit 
exists, it is called the derivative of the given function f(x) and is 
denoted f'(x). Thus, by definition, 
F (9d lim Ez 
or 
w= m ferent (4) 


Consequently, the ety y a given function g —f (x) with 
respect to the argument x is the limit of the ratio of the incre- 
ment in the function Ay to the increment in the argument Ax, 
when the latter approaches zero in arbitrary fashion. 

It will be noted that in the general case, the derivative f'(x) 
has a definite value for each value of x, which means that the 
derivative is also a function of x. 

The designation f'(x) is not the only one used for a derivative. 
Alternative symbols are 


L4 d 
Y', Yo 
The specific value of the derivative for x=a is denoted f’ (a) or 


y lx- 
The operation of finding the derivative of a function foi is 


called differentiation of the function. 


68 Ch. 3. Derivative and Differential 


Example 1. Given the function y—x?, find its derivative y’: 

(1) at an arbitrary point x, 

(2) at x=3. 

Solution. (1) For the value of the argument x, we have y — x?. When the 
value of the argument is x+-Ax, we have y+ Ay — (x+ Ax. 

Find the increment of the function: 


Ay = (x + Ax)? — x? = 2xAx + (Ax)? 


Forming the ratio Ay we have 


Ax 
Ay 2xAx- (Ax)? 


Ax Ax pater 


Passing to the limit, we get the derivative of the given function: 


: Ay j 
‘= lm ->= lim (2x+Ax)=2x 
Behe ae (2x -+ Ax) 


Hence, the derivative of the function y =x? at an arbitrary point is y’ --2x.. 
(2) When x —3 we have 


y'|pas=2-3=6 
Example 2. y=; find y’. 
Solution. Reasoning as before, we get 


=F yKEMT VYAR 
ayz lata Ae 
x+Ax x — x(xJ-Ax) x(x-+ Ax)’ 
Ay _ 1 
Ax x(x-+F Ax)’ 


y= dim = lm |- |= 
Ax>0 ÂX Ax 0 x(x+ Ax) x 


Note. In the preceding section it was established that if the 
dependence upon time ¢ of the distance s of a moving point is 
expressed by the formula 

s—f(t) 


the velocity v at time ¢ is expressed by the formula 


20 As FU -EAD— fF) 
v= lim S = lim Ce 
At>0 M — atso At 
Hence 
v=s;=f (0) 


or, the velocity is equal to the derivative? of the distance with 
respect to the time. 


* When we say “the derivative with respect to x” or “the derivative with 
respect to /" we mean that in computing the derivative we consider the va- 
riable x (or the time f, etc.) the argument (independent variable). 
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3.3 GEOMETRIC MEANING OF THE DERIVATIVE 


We approached the notion of a derivative by regarding the 
velocity of a moving body (point), that'is to say, by proceeding 
from mechanical concepts. We shall now give a no less important 
geometric interpretation of the derivative. To do this we must 
first define a tangent line to a curve at a given point. 

We take a curve with a fixed point M, on it. Taking a point 
M, on the curve we draw the secant M,M, (Fig. 58). If the point 
M, approaches the point M, without limit, the secant M,M, will 
occupy various positions M,M;, M,Mj, and so on. 


Fig. 58 


If, in the unbounded approach of the point M, (along the curve) 
to the point M, from either side, the secant tends to occupy the 
position of a definite straight line M,T, this line is called the 
tangent to the curve at the point M, (the concept "tends to 
occupy" will be explained later on). 

Let us consider the function f(x) and the corresponding curve 


y=f(x) 


in a rectangular coordinate system (Fig. 59). At a certain value 
of x the function has the value y = f (x). Corresponding to these values 
of x and yon the curve we have the point M, (x, y). Let us increase 
the argument x by Ax. Corresponding to the new value of the 
argument, x+ Ax, we have an increased value of the function, 
y+ Ay = f (x+ Ax). The corresponding point on the curve will be 
M, (x+ Ax, y+ Ay). Draw the secant M,M, and denote by ọ the 
angle formed by the secant and the positive x-axis. Form the 


ratio a From Fig. 59 it follows immediately that 


Ax tane (1) 
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Now if Ax approaches zero, the point M, will move along the 
curve always approaching M,. The secant M,M, will turn about 
M, and the angle ọ will change with Ax. If as Ax—-0 the angle q 
approaches a certain limit a, the straight 
line passing through M, and forming an 
angle « with the positive x-axis will be 
the sought-for tangent line. It is easy to 
find its slope: 


3 EY , 
tana= lim tang= lim £5 — f' (x 
Ax => 0 ? Ax > 0 ÔX j ( ) 


Hence, 


F (x) =tana (2) 


Fig. 60 which means that the value of the deri- 

vative: f' (x), for a given value of the ar- 

gument x, is equal to the tangent of the angle formed with the 

positive x-axis by the line tangent to the graph of the function 
f (x) at the corresponding point M, (x, y). 


Example. Find the tangents of the angles of inclination of the tangent line 
gu) Ma(—L D Fig. 60). 
Solution. On the basis of Example 1, Sec. 3.2, we have j'—2x; hence, 


to the curve y — x? at the points M, 


ec jb "eee =—2 
x= x=-1 


3.4 DIFFERENTIABILITY OF FUNCTIONS 
Definition. If the function 


y=} (x) (1) 
has a derivative at the point x=x,, that is, if there exists 
A sa Flot Ax) — f (xo) 
m E E © 


we say that for the given value x — x, the function is differentiable 
or (which is the same thing) has a derivative. 
If a function is differentiable at every point of some interval 
[a, b] or (a, b), we say that it is differentiable over the interval. 
Theorem. If a function y=f(x) is differentiable at some point 
x=x,, it is continuous at that point. 
Indeed, if 
Jim Sc 09 
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then 
A , 
=f (Xp) +y e 


where y is a quantity that approaches zero as Ax — 0. But then 
Ay =f’ (x) Ax + yAx 


whence it follows that Ay-+0 as Ax 0; and this means that 
the function f(x) is continuous at the point x, (see Sec. 2.9). 

In other words, a function cannot have a derivative at points 
of discontinuity. The converse is not true; from the fact that at 
some point x — x, the function y —/ (x) is continuous, it does not 
yet follow that it is differentiable at that point: the function 
f(x) may not have a derivative at the point x,. To convince our- 
selves of this, let us examine several cases. 


Example 1. A function f(x) is defined on an interval [0, 2] as follows (see 
Fig. 61): 
f(x)=x when Oc x«l, 
f(x)22x—1 when 1 <x<2 


At x—1 the function has no derivative, although it is continuous at this point. 
Indeed, when Ax > 0 we have 


fU+4x)—F CO) _ lim [2 (1 + Ax)—1]—[2-1—1] — im 2Ax 
Ax 


lim 
Ax-+0 Ax Ax+0 Ax 


Ax+0 


when Ax < 0 we get 
im LOADED ym CADI im Ax 
Ax+0 Ax Ax+0 Ax 4x70 Ax 


Thus, this limit depends on the sign of Ax, and this means that the function 
has no derivative* at the point x=1. Geometrically, this is in accord with 
the fact that at the point x— 1 the given "curve" does not have a definite tan- 
gent line. 

Now the continuity of the function at the point x=1 follows from the fact 
that 


Ay = Ax when Ax « 0, 
Ay — 2^x when Ax > 0 


nnd, therefore, in both cases Ay — 0 as Ax — 0. 


* The definition of a derivative requires that the ratio AE should (as Ax0) 


approach one and the same limit regardless of the way in which Ax approaches 
zero. 
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Example 2. A function y—V x. the graph of which is shown in Fig. 62, 
is defined and continuous for all values of the independent variable. 

Let us try to find out whether this function has a derivative at x—0; to 
do this, we find the values of the function at x —0 and at x —0-- Ax: at x 50 


we have y —0. at x 20-- Ax we have y-EAy — V/ Ax. 


y 

y= Vt 
OA Ar I 
Fig. 62 


Therefore, 


Ay = » Ax 


Find the limit of the ratio of the increment of the function to the incre- 
ment of the argument: 
Ay V Ax 


lim —-— lm ———— 


lim cA e iss 
Ax+0 AX ayo AX Ax+0}/ Ax? 


Thus, the ratio of the increment of the function to the increment of the argu- 
ment at the point x—0O approaches infinity as Ax — 0 (hence there is no limit). 
Consequently, this function is not differentiable at the point x=0. The tangent 
to the curve at this point forms, with the x-axis, an angle $ » which means 


that it coincides with the y-axis. 


3.5 THE DERIVATIVE OF THE FUNCTION y— x", n A POSITIVE INTEGER 


To find the derivative of a given function y= f(x), it is neces- 
sary to carry out the following operations (on the basis of the 
general definition of a derivative): l 

(1) increase the argument x by Ax, calculate the increased 
value of the function: 


y + Ay = f (x + Ax) 


(2) find the corresponding increment in the function: 
Ay = f (x + Ax)—f (x) 
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(3) form the ratio of the increment in the function to the in- 
crement in the argument: 
Ay. F(x+Ax)—f (2) 
Ax Ax 
(4) find the limit of ae ratio as Ax -+0: 
— = f (x Ax) —f (x) 
y = dime Ax Nu Ax 


Here and in the following sections, we shall apply this general 
method for evaluating the derivatives of certain elementary func- 
tions. 

Theorem. The derivative of the function y=x", where n isa 
positive integer, is equal to nx"-1; that is, 


if y — x^, then y' —nx"^! (1) 
Proof. We have the function 
y=x" 
(1) If x receives an increment Ax, then 
y+ Ay = (x + Ax)” 
(2) Applying Newton's binomial theorem, we get 
Ay= ee dm 
= gn T gni Ax p 807 D uns (Agi EL. E (Ax)! —x" 
or 
Ay =nx"-1 Ax BOD n (Ax... (Ax)" 


(3) We find the ratio 


M = nti 0 - —-—3— X^7* Ax - ... + (Ax)? 


. (4) Then we find the limit of this ratio: 


y = lim = ap 
Ax^0 Ax 


— lim [met np RGD qn Ax4- ... J-(Ax)"- | = nx?) 
Ax^ 0 
consequently, y’ — nx"-!, and the theorem is proved. 
Example 1. y — x5, y' — 5x5-1—5x!. 


Example 2. y—x, y’=I1x!-1, y'— |. The latter result has a simple geo- 
metric interpretation: the tangent to the straight line y —x for any value of 
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x coincides with this line and, consequently, forms with the positive x-axis an 
angle, whose tangent is 1. 
Note that formula (I) also holds true when n is fractional or 
negative. (This will be proved in Sec. 3.12). 
Example 3. y= V x. 
Let us represent the function in the form of a power: 
1 
: y=x? 
Then by formula (I), taking into consideration what we have just said, we get 


1 
Q 00D 7! 


y —vy* 
or 
y-— 
2yx 
Example 4. y= E. s 
xV x 
Represent y in the form of a power function: 
3 
y=x ? 
Then 
FE Da es c Ue 
2 2 2x2 Vx 


3.6 DERIVATIVES OF THE FUNCTIONS 
y-sinx, ymcosx 


Theorem 1. The derivative of sinx is cosx, or 
if y=sinx, then y’ =cosx. (II) 
Proof. Increase the argument x by Ax; then 
(1) y+ Ay — sin (x + Ax); 
(2) Ay —sin (x+ Ax) —sin x= 2sin ER AE oos Piotr 


2 
. Ax Ax 
=2sin 2 -cos ( x E); 
. Ax Ax . Ax 
g ny _ 280 Geos (243) sin => ix gal 
(3) Ax Ax EE 2)? 


4 . Ay ; 
4 = lim = = lim 
( ) y Ax 0 Ax Ax0 
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But since 


we get 
y’ = lim cos (x HE) = cosx 
Ax-0 D 


This latter equation is obtained on the grounds that cosx is a 


continuous function. 
Theorem 2. The derivative of cosx is — sin x, or 


if y=cosx, then y' 2 — sin x. (III) 


Proof. Increase the argument x by Ax, then 
y + Ay = cos (x + Ax) 
Ay = cos (x + Ax) —cos x = —2 sin x+ rcx dn rtArbs 


— —2 sin 4% sin (=+) 


2 
ana 
Ay _ 2 Ax 
= asin (x+ 3 ) 
2 
sin ae 
A . Ay oq D Ax ` SRE Ax 
= lim ~= lim — sin (x z) =— lim sin (x >) 
y Ax->0 Ax Ax >0 = i 2 Ax—0 + 2 


Taking into account the fact that sinx is a continuous function, 


we finally get 
y' =— sinx 


3.7 DERIVATIVES OF: 
A CONSTANT, THE PRODUCT OF A CONSTANT BY A FUNCTION, 
A SUM, A PRODUCT, AND A QUOTIENT 


Theorem 1. The derivative of a constant is equal to zero; that is, 
if y=C, where C —const, then y' =0. (IV) 


Proof. y=C is a function of x such that the values of it are 


equal to C for all x. 
Hence, for any value of x, 


y=f(x)=C 
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We increase the argument x by Ax (Ax=40). Since the function y 
retains the value C for all values of the argument, we have 
y+ Ay =f (x+Ax)=C 
Therefore, the increment of the function is 
Ay = f (x + Ax) — f (x) =0 


the ratio of the increment of the function to the increment of the 
argument 


Lind 
and, consequently, 
y'= lim As 
Ax 0 Ax 
that is, 
y =0 


The latter result has a simple geometric interpretation. The 
graph of the function y — C is a straight line parallel to the x-axis. 
Obviously, the tangent to the graph at any one of its points 
coincides with this straight line and, therefore, forms with the 


x-axis an angle whose tangent y’ is zero. 
Theorem 2. A constant factor may be taken outside the deriva- 


Live sign, i.e., 
if y —Cu (x) (C —const), then y' —Cu' (x). (V) 


Proof. Reasoning as in the proof of the preceding theorem, we 
have 
y= Cu (x) 
y+ Ay — Cu (x + Ax) 
Ay = Cu (x -+ Ax) —Cu (x)=C [u (x + Ax) —u (x)] 


Ay -c" (x 4- Ax) — u (x) 
Ax Ax 


A : Ay S u(x-+Ax)—u(x) . , ; 
= lim ==C lim —— —— , i.e., y =Cu’ (x 
y Ax > 0 AX Ax—>0 âx y e9 


l 
Example 1. y=3——. 
Li 
(LY aS E 
y=3( =) =3\x }=3(-3)x =-7* 


or 
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La 


Theorem 3. The derivative of the sum of a finite number of diffe- 
rentiable functions is equal to the corresponding sum of the deriva- 
tives of these functions. * 

For the case of three terms, for example, we have 


y=u(x)+o(x)+m(x), y =u (x)+0' (x) +o’ (x) (VI) 


Proof. For the values of the argument x 
y=usy+o+w 


(for the sake of brevity we drop the argument x in denoting the 
function). 
For the value of the argument x+ Ax we have 


y+ Ay = (u + Au) + (v -+ Av) + (w + Aw) 


where Ay, Au, Av; and Aw are increments of the functions y, u 
v and w, which correspond to the increment Ax in the argument 
x. Hence, 
Ay = Au + Av + Aw, A = et as 
Aw 


y — lim, x= lim Set lim g "e" 


or 


y =u (x) +0" (x) +a" (x) 


1 
Example 2. y —3x*—-——. 
P y V x 


1 , 
me 3 ) -s4e-( -7) 
and so 
—q284L T 


We 
Theorem 4. The derivative of a product of two differentiable 
functions is equal to the product of the derivative of the first fun- 


ction by the second function plus the product of the first function 
by the derivative of the second function; that is, 


if y — uv, then y =u'v+uv’. (VII) 
* The expression y—u u (x )—v(x) is equivalent to y =u (x)+(—!1)v (x) and 
=[u (x) +(—1) v (x)! —u' (x) - [— 9 (x) =u" () —v' (x). 
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Proof. Reasoning as in the proof of the preceding theorem, we 
get 
y=uv 
y+ Ay = (u + Au) (v + Av) 
Ay = (u + Au) (v + Av) — uv = Auv + u Av + Au Av 


Ay _ Au Av Av 
Br ae? HU ay TAU gy 
Q0 AJ . An g Av : Au 
‘c= lim == lim ~v lim u =+ lim Au— 
y Ax 0 4* ax +0 AX anes ey Ax 
.. Au ; Av 5 ; Ao 
=( lim ac)" u lim —+ lim Au lim = 
(lim a + MH AR UU Ax. 0 ^X 


(since u and v are independent of Ax). 
Let us consider the last term on the right-hand side: 
lim Au lim ^* 
Ax 0 Ax > 0 4% 


Since u(x) is a differentiable function, it is continuous. Conse- 
quently, lim Au =0. Also, 
Ax 0 AD 
lim = =v 
2n Ax ice 

Thus, the term under consideration is zero and we finally get 

y =u'v+u0’ 
The theorem just proved readily gives us the rule for differentiating 
the product of any number of functions. 

Thus, if we have a product of three functions 

y = uvw 
then, by representing the right-hand side as the product of u and 
(vw), we get y' =u (vw) + u (vw) =u'vw + u (v'w + vw’) = u'vw 4- 
+ uv'w + uvw. 

In this way we can obtain a similar formula for the derivative 
of the product of any (finite) number of functions. Namely, if 
Y= Uü; ... Up, then 

Y' = ug, ~.. Un- Unt Ulz i.e Un-iUn red Hag «2. Ug, 

Example 3. If y=x? sin x, then 

y' = (x3)' sin x-++ x? (sin x)’ = 2x sin x+ x? cos x 

Example 4. If y= V x sin xcos x, then 

' =(Vx)’ sin xcos x4- V x (sin x)’ cosx+ V x sin x (cos x)’ 
3 resin cosa Vx cos x cos x+ V x sin x (— sin x) 


1 
2yx 


" - sin 2x 
sin x cos x + V x (cos? x —sin? x) 2 ———-- V x cos 2x 


4Vx 
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Theorem 5. The derivative of a fraction (that is, the quotient 
obtained by the division of two functions) is equal to a fraction 
whose denominator is the square of the denominator of the given 
fraction, and the numerator is the difference between the product of 
the denominator by the derivative of the numerator, and the pro- 
duct of the numerator by the derivative of the denominator; i.e., 
LT (VIII) 


if y——, then y — 


Proof. If Ay, Au, and Av are increments of the functions y, u, 
and v, corresponding to the increment Ax of the argument x, then 


Ay — v.-Av v v(v4-Ao) 
vAu—uAv Au Av 
Ay _ Ax O D Ax 
Ax  v(v4-Ao) —— v(74-Av) 
Au Av ^u Av 
y — lim 44 = lim Ax" UAE "aeo AE "arno Be 
Ax» 0% axo ¥(U+Av) 9. dim: Pta 


Whence, noting that Au — 0 as Ax— 0, * we get 


,  u'v— uv' 


y -—.— 
x 
Example 5. If y — osx then 
, _ (x3)! cos x— x? (cos x) 3x? cos x -- x? sin x 
y= cos? x Pr cos? x 


Note. If we have a function of the form 
. u(x) 


YEG 


where the denominator C is a constant, then in differentiating 
this function we do not need to use formula (VIII); it is better 
to make use of formula (V): 


f 1 EP Gere eee 
Of course, the same result is obtained if formula (VIII) is applied. 


*lim AT since v(x) is a differentiable and, consequenlly, continuous 
Ax 
function. 
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Example 6. If y=, then 


,_(cos x)’ sinx 
ET a a 


3.8 THE DERIVATIVE OF A LOGARITHMIC FUNCTION 
Theorem. The derivative of the function log, x is -i log,e, that is, 
if y —log,x, then y —llog,e (IX) 


Proof. If Ay is an increment in the function y= log,x that 
corresponds to the increment Ax in the argument x, then 


y+ Ay = log, (x + Ax) 
Ay = log , (x + Ax) — log, x = log, 25 = log, (1 +) 
Ay 1 Ax 
A = log, (1+ x ) 


Multiply and divide by x the expression on the right-hand side of 
the latter equation: 


ES 
Ad x as logs (12-5) =~ og, (14-5) 


x 


We denote the quantity os by oa. Obviously, «— 0 for the 


given x, and as Ax — 0. Consequently, 
Ay 1 i 
Z=- log, (1 +a)" 


But, as we know from Sec. 2.7, 


But if the expression under the sign of the logarithm approaches 
the number e, then the logarithm of this expression approaches 
log,e (in virtue of the continuity of the logarithmic function). 
We therefore finally get 
Ay 


, F H 1 
lim == lim = log, (1 +a) 


as 
y = a 
Ax +0 Ax 


-l log,e 


we can rewrite the formula as follows: 


EN 
Y =x na 


l 
Ina’ 


Noting that log,e= 
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The following is an important particular case of this formula: 
if a=e, then Ina —1ne-— l; that is, 


if y —Inx, then y -iL. (X) 


3.9 THE DERIVATIVE OF A COMPOSITE FUNCTION 


Given a composite function y= f(x), that is, such that it may 

be represented in the following form: 
y=F (u), u=ọ (x) 

or y=F[p(x)] (see Sec. 1.8). In the expression y= F (u), u is 
called the intermediate argument. 

Let us establish a rule for differentiating composite functions. 

Theorem. /f a function u= ọQ (x) has, at some point x, a deriva- 
tive u, —' (x), and the function y =F (u) has, at the corresponding 
value of u, the derivative y, — F' (u), then the composite function 
y =F [p(x)] at the given point x also has a derivative, which is 
equal to 


y; = P, (u) 9' (x) 
where for u we must substitute the expression u =ọ (x). Briefly, 
Yx= Uus 
In other words, the derivative of a composite function is equal to 
the product of the derivative of the given function with respect to 
the intermediate argument u by the derivative of the intermediate 


argument with respect to x. 
Proof. For a definite value of x we will have 


uce(x, y=F(u) 
For the increased value of the argument x- Ax, 
ut+Au=@(x+Ax), y+4y=F (u+ Au) 


Thus, to the increment Ax there corresponds an increment Au, 
to which corresponds an increment Ay, whereby Au— 0 and 
Ay —O0 as Ax— 0. It is given that 


$ Ay , 
lim == = 
Au 0 ÔU Yu 


From this relation (taking advantage of the definition of a limit) 
we get (for Au 0) 


Ay... 
Auc Yue (1) 


6 2081 
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where a — 0 as Au — 0. We rewrite (1) as 
Ay = y, ^u + a Au 


(2) 


Equation (2) also holds true when Au=0 for an arbitrary a, 
since it turns into an identity, 0 —0. For Au =0 we shall assume 


a —0. Divide all terms of (2) by Ax: 


It is given that 


Passing to the limit as Ax — 0 in (3), we get 


Yx = Yul, 


(3) 


(4) 


Example 1. Given a function y—sin(x?). Find yy. Represent the given 


function as a function of a function as follows: 
y=sinu, u=x? 
We find 
Yu=Cosu, uy-2x 
Hence, by formula (4), 
Yx=Yull x= COS u-2x 
Replacing u by its expression, we finally get 
gx = 2x cos (x?) 


Example 2. Given the function y= (ln x). Find Yx. 
Represent this function as follows: 


y=u8, u=lnx 
We find 


r LI 1 
Yu =3u?, Hic 
Hence, 


, I I 
9x= 3u? oe (In x)? 


If a function y=f(x) is such that it may be represented in the 


form 


y=F(u), u—qe(v), v= (x) 


the derivative y;, is found by a successive application of the fore- 


going theorem. 
Applying the proved rule, we have 


, r , 
Yx = UuUx 
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Applying the same theorem to find u;, we have 
Uy = Udy 
Substituting the expression of u, into the preceding equation, 
we get 
Yx = Yuly (5) 
or 


x= Fa (4) Po (v) Px (x) 


Example 3. Given the function y —sin [(In x)?]. Find Yx- Represent the func- 
tion as follows: 
y=sinu, u=v3, v=Inx 
We then find 


, , 2 , I 
Yu=COSU, Uy=3v?, u= 


In this way, by formula (5), we get 


, , , L4 1 
Yx = Yu lly Vx = 3 (cos u) ps 


or, finally, 
Jx— cos [(In x)3]-3 (In x)? l 


It is to be noted that the function considered is defined only for x > 0. 


3.10 DERIVATIVES OF THE FUNCTIONS y:= tan x, 
y -cotx, y=ln |x] 


Theorem 1. The derivative of the function tanx is—,-,i.e., 


cos? x?’ 


if y —tanx, then y'= (X1) 


cos?x"' 
Proof. Since 

. sinx 

~~ Cos x 


by the rule for differentiating a fraction [see formula (VIII), 
Sec. at we get 


— (sin x)’ cos x—sin x (cos x)’ — COS x cos x— sin x (— sin x) 


cos? x cos? x 
. Cos? x--sin? x zb 
cos? x cos*x 
Theorem 2. The derivative of the function cotx is gary be 
; ; 1 
if y —cotx, then y Ec E (XII) 
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OS X 


Proof. Since y=~< sing We have 
, (cos x)’ sin x— cos x (sin x) —sin x sin x — cos x cos x 
y= sin? x sin? x 
sin? x-+cos? x _ 1 
x sin? x ^. sin?x 


Example 1. If y—tan V x, then 
aes oi l 
^ cos?V x (Y 3'— 2V x cos? V x 
Example 2. If y=Incot x, then 


Vas sce sin?x ^ cosxsinx Sin2x 


Theorem 3. The derivative of the function 1n | x | (Fig. 63) is l ies 


if y=1n|x], 
1 (XIII) 
then y' ——. 


Fig. 63 


Proof. (a) If x0, then |x|—»x, In[x|— In x, and therefore 
y-l 
(b) Let x< 0. Then |x|=— x. But 

In|x| 2 In (— x) 
(It will be noted that if x «0, then — x > 0.) Let us represent 
the function y= In(— x) as a composite function by putting 


y=lnu, u=—x 
Then 


, "P 1 1 1 
Yr = Yue m V j= l= > 


And so for negative values of x we also have the equation 


-_ l 
Je 


Hence, formula (XIII) has been proved for any value of x0. 
(For x «0 the function In|x| is not defined.) 
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3.11 AN IMPLICIT FUNCTION AND ITS DIFFERENTIATION 


Let the values of two variables x,and y be related by some 
equation, which we can symbolize as follows: 


F(x, y)=0 (1) 
If the function y=f(x), defined on some interval (a, b), is 
such that equation (1) becomes an identity in x when the expres- 


sion f(x) is substituted into it in place of y, the function y= f (x) 
is an implicit function defined by equation (1). 


Fig. 64 Fig. 65 


For example, the equation 


xi yt—a*-—0 (2) 
defines implicitly the following elementary functions (Figs. 64 
and 65): 

y- Ya 3) 

y--Y aA (4 


Indeed, substitution into equation (2) yields the identity 

x? + (a?— x*?)—a?=0 
Expressions (3) and (4) were obtained by solving equation (2) 
for y. But not every implicitly defined function may be represented 
explicitly, that is, in the form y= f(x), * where f(x) is an ele- 
mentary function. 

For instance, functions defined by the equations 
y'—y—x-—0 
or 
y—x—4 sin y —0 

are not expressible in terms of elementary functions; that is, these 
equations cannot be solved for y. 


* If a function is defined by an equation of the form y=f(x), one says 
that the function is defined explicitly or is explicit. 
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Note 1. Observe that the terms “explicit function” and “implicit 
function” do not characterize the nature of the function but merely 
the way it is defined. Every explicit function y=f(x) may also 
be represented as an implicit function y — f (x) — 0. 

We shall now give the rule for finding the derivative of an 
inplicit function without transforming it into an explicit one, 
that is, without representing it in the form y — f (x). 

Assume the function is defined by the equation 


x*--y*—a? —0 
Here, if y is a function of x defined by this equation, then the 
equation is an identity. 
Differentiating both sides of this identity with respect to x, and 


regarding y as a function of x, we get (via the rule for differen- 
tiating a composite function) 


2x + 2yy' =0 
whence 


, 


(ad 
: y 


Observe that if we were to differentiate the corresponding exp- 
licit function 


y-Va—à 
we would obtain 


which is the same result. 
Let us consider another case of an implicit function y of x: 


yt—y—x—0 
Differentiate with respect to x: 


6y5y' —y' —2x ^0 
whence 


r__ 2x 
y ~~ 645—1 


Note 2. From the foregoing examples it follows that to find the 
value of the derivative of an implicit function for a given value 
of the argument x, one also has to know the value of the func- 
tion y for the given value of x. 
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3.12 DERIVATIVES OF A POWER FUNCTION FOR AN ARBITRARY 
REAL EXPONENT, OF A GENERAL EXPONENTIAL FUNCTION, 
AND OF A COMPOSITE EXPONENTIAL FUNCTION 


Theorem 1. The derivative of the function x^, where n is any 
real number, is equal to nx"-1; that is, 


if y — x^, then y’ =nx"-!, (1) 
Proof. Let x — 0. Taking logarithms of this function, we get 
Iny=nInx 


Differentiate, with respect to x, both sides of the equation obtained, 
taking y to be a function of x: 


y  ,l ZH l 
pore y cg 
Substituting into this equation the value y— x", we finally get 
y' —nx"^! 


It is easy to show that this formula holds true also for x< 0 
provided x" is meaningful. * 

Theorem 2. The derivative of the function a*, where a7» 0, is 
a*|na; that is, 


if y —a*, then y' =a* lna. (XIV) 
Proof. Taking logarithms of the equation y=a*, we get 
Iny=xlIna 


Differentiate the equation obtained regarding y as a function of x: 
Ty dna, y —-ylna 


or 

y =a* lna 
lf the base is a=e, then Ine=1 and we have the formula 

ye, y =e (XIV?) 
Example 1. Given the function 
ye 

Reprcsent it as a composite function by introducing the intermediate argu- 
ment u: 

y=, u=x? 
then 


, 


; 
Yu =e”, uy = 2x 


* This formula was proved in Sec. 3.5, for the case when n is a positive 
integer. Formula (1) has now been proved for the general case (for any constant 
number n). 
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and, therefore, 
yx — e 2x — ex! 2x 


A composite exponential function is a function in which both 
the base and the exponent are functions of x, for instance, (sin x)*’, 
xtanx x*, (Inx)*; generally, any function of the form 


y= [u (x)]? = u” 
is a composite exponential function. * 
Theorem 3. 
If y -u*, then y' =vu?-1u'+u0' Inu. (XV) 
Proof. Taking logarithms of the function y, we have 
Iny=vInu 


Differentiating the resultant equation with respect to x, we get 
1 , Pest ] , , l 
yý =e tv Inu 
whence 
, .u , 
y -y (vo inu) 


Substituting into this equation the expression y =u”, we obtain 
y' — wu + uv’ Inu 


Thus, the derivative of a composite exponential function consists 
of two terms: the first term is obtained by assuming, when diffe- 
rentiating, that u is a function of x and v is a constant (that is 
to say, if we regard u” as a power function); the second term is 
obtained on the assumption that v is a function of x, and u = const 
(i. e., if we regard u” as an exponential function). 


Example 2. If y=x*, then y' — xx*-1(x')-- x* (x') Inx or 
'zax*-px* Inx=x* (1+1n x) 


Example 3. If y—(sin xy, then 
y = x? (sin *- ! (sin x)’ J- (sin xy (x2)' In sin x 
= x? (sin x)?! cos x J- (sin x)” 2x Insin x 
The procedure applied in this section for finding derivatives 
(first finding the derivative of the logarithm of the given function) 


is widely used in difierentiating functions. Very often the use of 
this method greatly simplifies calculations. 


* In the Soviet mathematical literature this function is also called an expo- 
nential-power function or a power-exponential function. 
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Example 4. Find the derivative of the function 


LG ED: y x—|] 
NOI 
Solution. Taking logarithms we get 


Iny=2In (t1)4+4in (x —1)—3 In (x-+4)—x 


Differentiate both sides of this equation: 
WR Pe ge Ue ex 
y eT Za x+ 4 ! 
Multiplying by y and substituting, in place of y, the expression 
(x 4-1? l 
» we get 


Ge 
Qo x-Dyx—i[2 , ! 3 -—. 
y — (x 4-4) ex [uos x+4 | 


Note. The expression ¥ — (Ingy', which is the derivative, with 


respect to x, of the natural logarithm of the given function y= y (x), 
is called the /ogarithmic derivative. 


3.13 AN INVERSE FUNCTION AND ITS DIFFERENTIATION 
Take an increasing or decreasing function (Fig. 66) 


y=f(x) (1) 
defined in some interval (a, b) (a < b) (see Sec. 1.6). Let f(a) =c, 
f(6)=d. For definiteness we shall henceforward consider an 
increasing function. 

Let us consider two different values x, and x, in the interval 
(a, b). From the definition of an increasing function it follows that 
if x, « x, and y, =f (x), h = f (%), 
then y, < y,. Hence, to two diffe- 
rent values x, and x, there corre- 
spond two different values of the 
function, y, and y,. The converse 
is also true: if y, < y, y, — f (x), 
and y,=f(x,), then from the defi- 
nition of an increasing function it 
follows that x, < x,. Thus, a one- 
to-one correspondence is establish- 
ed between the values of x and 
the corresponding values of y. 

Regarding these values of y as values of the argument and the 
values of x as values of the function, we get x as a function of y: 


x — 9 (y) (2) 


Fig. 66 
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This function is called the inverse function of y=f(x). It is obvi- 
ous too that the function y= f (x) is the inverse of x — (y). With 
similar reasoning it is possible to prove that a decreasing function 
also has an inverse. 

Note 1. We state, without proof, that if an increasing (or de- 
creasing) function y= f (x) is continuous on an interval [a, b], where 
f(a)=c, f (b) d, then the inverse function is defined and is con- 
tinuous on the interval [c, d]. 


Example 1. Given the function y—»?. This function is increasing on the 
infinite interval — œ < x < +œ; it has an inverse function x=/y (Fig. 67). 


y y-r? 


ely 


Fig. 67 Fig. 68 


It will be noted that the inverse function x=@(y) is found by 
solving the equation y= f(x) for x. 


Example 2. Given the function y=e*. This function is increasing on the 
infinite interval — œ < x < +œ. It has an inverse x=Iny. The domain of 
definition of the inverse function is 0 < y < +œ (Fig. 68). 


Note 2. If the function y= f(x) is neither increasing nor decreas- 
ing on a certain interval, it can have several inverse functions. * 


Example 3. The function y=x? is defined on an infinite interval 
—o<x<-+o. lt is neither increasing nor decreasing and does not have 
an inverse function. If we consider the interval 0 & x < +œ, then the function 


here is increasing and x= Vy is its inverse. But in the interval — o «x «0 
the function is decreasing and its inverse is x=-— V y (Fig. 69). 


Note 3. If the functions y=f(x) and x=ọ(y) are inverses of 
each other, their graphs are represented by a single curve. But if 


* Let it be noted once again that when speaking of y as a function of x we 
have in mind that y is a single-valued function of x. 
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we again denote the argument of the inverse function by x, and 
the function by y, and then construct them in a single coordinate 
system, we will get two different graphs. 
It will readily be seen that the graphs will y 
be symmetric about the bisector of the first 
quadrantal angle. yez 
Example 4. Fig. 68 gives the graphs of the function 
y=e* (or x=Iny) and its inverse y=Inx, which 
ure considered in Example 2. 


Let us now prove a theorem that permits Ü * 
finding the derivative of a function y= f (x) 
if we know the derivative of the inverse Fig. 69 
function. 
Theorem. /f for the function 
y=f(x) (1) 
there exists an inverse function 
x= (y) (2) 


which at the point under consideration y has a nonzero derivative 
p' (y), then at the corresponding point x the function y= f (x) has 
a derivative f’ (x) equal to yu that is, the following formula 
is true: 


lO -vg (XVI) 


Thus, the derivative of one of two inverse functions is equal to 
unity divided by the derivative of the second function for corre- 
sponding values of x and y.* 

Proof. Take the increment Ay. Then, by (2), we have 


Ax — 9 (y+ Ay) —9 (y) 


Since p(y) is a monotonic function, it follows that Ax Z0. We 
write the identity 


(3) 


* When we write f' (x) or Yx we regard x as the independent variable when 
evaluating the derivative; but when we write q'(y) or xy we assume that y is 
the independent variabie when evaluating the derivative. f should be noted that 
after differentiating with respect to y, as indicated on the right side of formula 
(XVI), f(x) must be substituted for y. 
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Since the function ọ (y) is continuous, then Ax — 0 as Ay — 0. 
Passing to the limit as Ay— 0 in both members of (3), we get 
TERUEL ERN 
Y= Xy 9' (y) 
In other words, we obtain formula XVI. 
Note. If one takes advantage of the theorem on differentiating 
a composite function, then formula XVI may be obtained in the 
following manner. 
¥=F (2) Differentiate both members of (2) with 
" respect to x, taking y to be a function 
of x. This yields 1 — 9' (y) y5, whence 
r 1 
Fy) 
The result obtained is clearly illustrated 
geometrically. Consider the graph of the 
function y=f(x) (Fig. 70). This curve 
will also be the graph of the function 
f x=@(y), where x is now regarded as the 
Fig. 70 function and y as the independent variab- 
le. Take some point M (x, y) on this curve. 
Draw a tangent to the curve at this point. Denote by a and f the 
angles formed by the given tangent and the positive x- and y-axes. 
On the basis of the results of Sec. 3.3 concerning the geometrical 
meaning of a derivative we have 


F (x) =tane \ 
p (y) = tan J 
From Fig. 70 it follows directly that ifa<4, then B= }—a. 


(4) 


But if a> ts, then, as is readily seen, p= a. Hence, in 
any ian tanB=cota, whence tanatanB=tanacota=1, or 
tana = np: Substituting the expressions for tana and tanB from 
formula (4), we get 


, I 
X) ——— 
FQ) p (y) 
3.14 INVERSE TRIGONOMETRIC FUNCTIONS 
AND THEIR DIFFERENTIATION 


(1) The function y =arcsin x. 
Let us consider the function 


x=siny (1) 
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and construct its graph by directing the y-axis vertically upwards 
(Fig. 71). This function is defined in the infinite interval —oo« 


<y < +œ. Over the interval— 5 « y < F, the function x= sin y 


is increasing and its values fill the in- 
terval — I Kx < 1. For this reason, the 
function x=siny has an inverse which 
is denoted by 


y = arcsin x * 


NI «ce 


y-arcsinr 
This function is defined on the interval 
—1<x*x<l, and its values fill the in- 
terval —F<y<F. In Fig. 71, the 


graph of y=arcsinx is shown by the 


heavy line. 
Theorem 1. The derivative of the fun- 


ction arcsin x is equal to vi 3:85 Fig. 71 


—X 


if y — arcsin x, then y' =F (XVID 
—Xx 


Proof. On the basis of (1) we have 


, 


X, — cos y 


By the rule for differentiating an inverse function, 


TE NES 
In = ^ . Cos y 


Xy 
but 
cosy — V 1— siny =V 1— x? 
therefore, 


ha se 
The sign in front of the radical is plus because the function 
y :arcsinx takes on values in the interval —$«y X and, 
consequently, cosy >0. 


Example 1. y=arcsin e*, 


y= sb eya 2 
VI= e ^ yi—éex 


* It may be noted that the familiar equation y= Arcsin xof trigonometry is 
another way of writing (1). Here (for a given x) y denotes the set of values of 
angles whose sine is equal to x. 
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, 1M 
Example 2. y= Ga z) 


"yc 


(2) The function y= arccos x. 
As before, we consider the function 


X — cos y (2) 


1 
x—1 


y'—2 arcsin — — 


ý 1 
=— 2 arcsin — 
xx 


and construct its graph with the y-axis ex- 
tending upwards (Fig. 72). This function is 
defined on the infinite interval —oo < 
y « 4- oc. On the interval Oxzys x, the 
function x — cosy is decreasing and has an 
inverse that we denote 


x y = arccos x 


Y=arccos x 


This function is defined on the interval 
Fig. 72 —1l<x<l. The values of the function 
fill the interval xz2yz0. In Fig. 72, the 

function y — arccosx is depicted by the heavy line. 


Theorem 2. The derivative of the function arccosx is I 
—Xx 
i. e., 
if y — arccosx, then y' =— = ] (XVIII) 
Proof. From (2) we have 
xy=— siny 
Hence 
rla a EE 1 
^ Xe sin y V 1— cosi y 
But cosy — x, and so 
, 1 
ee 1—x 


In siny=V1—cos*y the radical is taken with the plus sign, 
since the function y — arccosx is defined on the interval O<y<n 
and, consequently, sin y > 0. 


Example 3. y —erccos (tan x), 


tan x) —-— l : 


1 
y= V 1—tan?x V 1 —tan? x cos? x 
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(3) The function y= arctan x. 
We consider the function — = ----__Z-f[________ 


x=tany (3) 
and construct its graph (Fig. 73). 
This function is defined for all values 


of y except y-Qk4 1) (k = 0, 

+1, +2, ...). On the interval 

-5 <y< + the function x = tan y 

is increasing and has an inverse: 
y = arctan x 


This function is defined on the 
interval — oo « x « --oo. The va- 
lues of the function fill the inter- 


val —2 « y « Š. In Fig. 73, the Fig. 73 
graph of the function y= arctan x is shown as a heavy line. 
Theorem 3. The derivative of the function arctan x is 


y-arctanr 


paies 
l 


ify=arctanx, then y CTIA (XIX) 


Proof. From (3) we have 


Hence 


but 


l 
Sjoa T NEHMEN. PRESS 
C08 J = Sect y 1+ tan? y 


since tan y — x, we get, finally, 
, 1 
Y =F 


Example 4. y= (arctan x)*, 


1 


pr 3 '- 3 
y' =4 (arctan x)? (arctan x)’ = 4 (arctan x) [LÀ 


(4) The function y= arccot x. 
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Consider the function 
x=coty (4) 


This function is defined for all values of y except y= kx (k=O, 

+1, +2, ...). The graph of this function is shown in Fig. 74. 

; On the interval 0< y < zx, the fun- 

ction x —cot y is decreasing and has 
an inverse: 


y — arccot y 


Consequently, this function is defi- 
ned on the infinite interval — oo < 
z=cot y <x< +o, and its values fill the in- 
y-arccot x terval x» y » 0. 

Theorem 4. The derivative of the 


T s : b es 
function arccot x is — gra’ he, 
; ; 1 
if y — atccot x, then y' = — TFE: 
Fig. 74 (XX) 
Proof. From (4) we have 
1 
V ~~ sin? y 
Hence 
y2= — Sinty= — aay — rry 
But 
cot y =x 
Therefore f 
Y= — TFA 


3.15 BASIC DIFFERENTIATION FORMULAS 
Let us now bring together into a single table all the basic for- 
mulas and rules of differentiation derived in the preceding sections. 
y=const, y'=0 


Power function: 

y=x", y sax 
particular instances: 
y-Vx, y=— 
2y 


Yee S se 


3.15 Basic Differentiation Formulas 


Trigonometric functions: 


: i 
y=sinx, y' —cosx 


y=cosx, y' — —sinx 
y=tanx, y ETT 

j I 
y — cot x, Uy =~ Sin?x 


Inverse trigonometric functions: 
l 


y=arcsinx, y’ T 
y=arccosx, y = = 
y=arctanx, y’ = ES. 
y=arccot x, y’ — — irs 


Exponential function: 
y=a*, y’=a* lna 
in particular, 
y=”, y =e 
Logarithmic function: 


y=log, x, y' -l loge 
in particular, 


, 


1 
y=lnx, y= > 


General rules for differentiation: 


y =Cu (x), y' =Cu’ (x) (C = const) 


y—u-rv—u, y' =u --v'—w' 


y —uv, y' —u'o +u 
- , ,Uu'0—uv' 
=o y a 
y — f (u), NL , 
i e. ! yx = fu (U) 9x (x) 


y=u’, y' —vu?-!u' 4u Inu 


97 


If y=f(x), x=ọ (y), where f and ọ are inverse functions, then 


hpc - 
f (x) =e g (y) , where y FG) 
7 .2081 
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3.16 PARAMETRIC REPRESENTATION OF A FUNCTION 
Given two equations: 


x= e(t) ! 
y-() i. 


where ¢ assumes values that lie in the interval [T,, T,]. To each 
value of ¢ there correspond values of x and y (the functions 9 
and «p are assumed to be single-valued). If one regards the values 
of x and y as coordinates of a point in a coordinate xy-plane, 
then to each value of ¢ there will correspond a definite point in 
the plane. And when ¢ varies from T, to T,, this point will de- 
scribe a certain curve. Equations (1) are 
called parametric equations of this curve, 
t is the parameter, and parametric is 
the way the curve is represented by 
equations (1). 

Let us further assume that the fun- 
ction x — (f) has an inverse, £ — (x). 
Then, obviously, y is a function of x; 


y= [6 (x)] (2) 
Thus, equations (1) define y as a func- 
Fig. 75 tion of x, and we say that the function 


y of x is represented parametrically. 

The explicit expression of the dependence of y on x, y=f(x), 
is obtained by eliminating the parameter ¢ from equations (1). 

Parametric representation of curves is widely used in mechanics. 
If in the xy-plane there is a certain material point in motion and 
if we know the laws of motion of the projections of this point on 
the coordinate axes, then 

y=(t) | 
where the parameter ¢ is the time. Then equations (1’) are para- 
metric equations of the trajectory of the moving point. Elimina- 
ting from these equations the parameter /, we get the equation of 
the trajectory in the form y=f(x) or F(x, y) 0. By way of il- 
lustration, let us take the following problem. 

Problem. Determine the trajectory and point of impact of a load dropped 
from an airplane moving horizontally with a velocity vy at an altitude yọ (air 
resistance is disregarded). 

Solution. Taking a coordinate system as shown in Fig. 75, we assume that 
the airplane drops the load at the instant it cuts the y-axis. It is obvious that 
ue horizontal translation of the load will be uniform and with constant velo- 
CITY Ug: 

x == Unt 
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Vertical displacement of the falling load due to the force of gravity will be 
expressed by the formula 


gi? 


= ° 
Hence the distance of the load from the ground at any instant will be 
y =n% 
The two equations 
x= Vot 
y- 


are the parametric equations of the trajectory. To eliminate the parameter £, 
we find the value t= from the first equation and substitute it into the second 
equation. Then we get the equation of the trajectory in the form 


This is the equation of a parabola with vertex at the point M (0, yo), the 
y-axis serving as the axis of symmetry of the parabola. 

We determine the length of OC. Denote the abscissa of C by X, and note 
that the ordinate of this point is y=0. Putting these values into the preceding 
formula, we get 

o=y,—-& X1 


0,,2 


3.17 THE EQUATIONS OF SOME CURVES IN PARAMETRIC FORM 
Circle. Given a circle with centre at the coordinate origin and with radius r 


(Fig. 76). 
Denote by ¢ the angle formed by the x-axis and the radius to some point 
M (x, y) of the circle. Then the coordinates of any point on the circle will be 


whence 


expressed in terms of the parameter ¢ as follows: y 
x—r cos f, 
y —r sin f£, ! Debet 


These are the parametric equations of the circle. 
If we eliminate the parameter ¢ from these equa- 
tions, we will have an equation of the circle con- 
taining only x and y. Squaring the parametric 
equations and adding, we get 


x? - y? = r? (cos? t + sin? f) 


or 
+y =r? Fig. 76 


100 Ch. 3. Derivative and Differential 


Ellipse. Given the equation of the ellipse 
x y? 


Set 
x=acost (2’) 


Putting this expression into equation (1) and performing the necessary mani- 
pulations, we get 


y=bsint (2”) 
The equations 
x=acost, 
y=obsint, Poetam (2) 


are the parametric equations of the ellipse. 

Let us find out the geometrical meaning of the parameter ¢. Draw two 
circles with centres at the coordinate origin and with radii a and b (Fig. 77). 
Let the point M (x, y) lie on the ellipse, 
and let B be a point of the large circle with 
the same abscissas as M. Denote by £ the 
angle formed by the radius OB with the 
vila From the figure it follows directly 
that 


x=OP=acost (2’) 
CQ=bsint 


From (2" we conclude that CQ=y; in 
other words, the straight line CM is parallel 
to the x-axis. 

Consequently, in equations (2) ? is an 
angle formed by the radius OB and the axis 
of abscissas. The angle £ is sometimes called 
an eccentric angle. 

Cycloid. The cycloid is a curve descri- 
. ; bed by a point lying on the circumference 
of a circle if the circle rolls upon a straight line without sliding (Fig. 78). 
Suppose that when motion began the point M of the rolling circle lay at the 
origin. Let us determine the coordinates of M after the circle has turned through 


Fig. 78 


i angle t. If a is the radius of the rolling circle, it will be seen from Fig. 78 
a 
*x=OP=0B—PB 
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but since the circle rolls without sliding, we have 
OB=MB=at, PB=MK=asint 
e. 


Hence, x —at —a sin t =a (t —sin t). 
Further, 
y = MP —KB-CB—CK =a—a cos t =a(1—cos?) 


The equations 

x—a(t —sin t) : 

y=a(1—cos 1) j oet cm (3) 
are the parametric equations of the cycloid. As £ varies between 0 and 2n, the 
point M will describe one arch of the cycloid. 

Eliminating the parameter ¢ from the latter equations, wa get x as a function 

of y directly. In the interval O< t< x, the function y =a (1—cos f) has an 
inverse: 


t= arccos 


a—y 
a 


Substituting the expression for ¢ into the first of equations (3), we get 


a— : a—y. 
x=a arccos a Ya sin (arccos i /) 


or 


— V 2ay — y? when 0< x « za 


a—y 
X¥=a arccos a 


Examining the figure we note that when na < x< 27a 


x= 2na— (aarecos a V=) 


It will be noted that the function 
x=a (t —sin t) 


has an inverse, but it is not expressible in terms of elementary functions. And 
so the function y=f(x) is not expressible in terms of elementary functions 
either. 

Note 1. The cycloid clearly shows that in certain cases it is more convenient 
to use the parametric equations for studying functions and curves than the 
direct relationship of y and x (y as a function of x or x as a function of y). 

Astroid. The astroid is a curve represented by the following parametric 
equations: 

x—a cos? t 


y—asint locia (4) 


Raising the terms of both equations to the power 2/3 and adding, we get the 
following relationship between x and y: 

2 2 2 

x? +y? —a? (cost t--sin? /) 
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T NE ES: 
x3 py? =a? (5) 


Later on (Sec. 5.12) it will be shown that this 
curve is of the form shown in Fig. 79. It can 
be obtained as the trajectory of a certain point 
on the circumference of a circle of radius a/4 
rolling (without sliding) upon another circle of 
radius a (the smaller circle always remains in- 
side the larger one, see Fig. 79). 

Note 2. It will be noted that equations 
(4) and equation (5) define more than one func- 
tion y =f (x). They define two continuous func- 
tions on the interval —a«zx«-]-a. One takes 
m nonnegative values, the other nonpositive 
values. 


3.18 THE DERIVATIVE OF A FUNCTION REPRESENTED 


PARAMETRICALL Y 
Let a function y of x be represented by the parametric equations 
x=@ (2) 
i-e | OSES? w 


Let us assume that these functions have derivatives and that the 
function x=ọ (t) has an inverse, t=@(x), which also has a 
derivative. Then the function y=f(x) defined by the parametric 
equations may be regarded as a composite function: 


y=H(t), t=0 (x) 
t being the intermediate argument. 
By the rule for differentiating a composite function we get 
Yx = Yita =W (t) D (x) (2) 


From the theorem for the differentiation of an inverse function, 
it follows that 


, I 
Q, (x) =—=—- 
OE T7 
Putting this expression into (2), we have 
SER AU! 
IBI) 
or 
y= 3 (XXI) 
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The derived formula permits finding the derivative y; of a 
function represented parametrically without having to find y as 
a function of x. 

esie 1. The function y of x is given by the parametric equations 


x=acost | 


y=asint f (0e f <n) 


Find the derivative 2 : (1) for any value of £; (2) for ¢ t=5. 
Solution. 
» (asint) a cos t 


() s= gos —asini- t 
D) (y, a ——cot t —— 1. 
4 


Example 2. Find the slope of the tangent to the cycloid 
x —a (i —sin t) 
y =a (1—cos t) 


at an arbitrary point (0« t < 27). 
Solution. The slope of the tangent at each point is equal to the value of 
the derivative yx at that point; i.e., it is 


, 


y=- 
xt 
But 
xi-a(1—cosíf), y;=asint 
Consequently, 
RES] t 
i asin £ 2 sin -y cos -y -—: tan (2 3 
(=e ee 7-5 —— — — 
a (1—cos t) 2 sins -L I 2 2 2 


Hence, the slope of the tangent to a cycloid at every point is equal to tan 
(277) , Where £ is the value of the parameter corresponding to this point. 
ut this means that the angle œ of inclination of the tangent to the x-axis is 


equal to 2-3 (for values of £ lying between —x and x) *. 


* Indeed, the slope is equal to the tangent of the angle of inclination a 


of the tangent to the x-axis. And so tana —tan 2-2) and waaay 


for those values of ¢ for which $5 lies between 0 and x. 


bas 
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3.19 HYPERBOLIC FUNCTIONS 
In many applications of mathematical analysis we encounter 
combinations of exponential functions of the form se —e-*) and 
le ren. These combinations are regarded as new functions and 
are designated as follows: 


sinh x — M 
cosh x = ŽE p 
2 


The first of these functions is called the hyperbolic sine, the 
second, the hyperbolic cosine. These functions may be used to define 


sinh x cosh x , 
cosh x and coth x= sinh x ` 


two more functions: tanh x = 


X. e-x . 
tanh x —A Ie: , the hyperbolic tangent, i 
Setters . 
coth x = =~, the hyperbolic cotangent 


The functions sinh x, cosh x, tanh x are obviously defined for all 
values of x. But the function coth x is defined everywhere, except 
at the point x —0. The graphs of the hyperbolic functions are 
given in Figs. 80, 81, 82. 

From the definitions of the functions sinh x and coshx [formu- 
las (1)] there follow relationships similar to those between the 
appropriate trigonometric functions: 


cosh? x— sinh? x = 1 (2) 
cosh (a +b) = cosh a cosh b + sinh a sinh b (3) 
sinh (a+ b) = sinh a cosh b + cosh a sinh b (3) 
Indeed, 
cosh? x — sinh? x — (ex—ty- (5 
L2 68x --2--e- 3x —e?x -.-2— e- 3x 
eli a ae 
Further, noting that 
cosh (a +b) — tenet 


2 
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we get 
. Z ed -a ob -b @__e-aeb__ eb 
cosha cosh b+ sinh a sinh b — 5 1 "ate" E > > 
ea+b i p—a+b4 ea—b4 e-a-b4 patb__e—atb_ga—b.1 g-a-b 


4 
ga+b Lo- a- 


z 


dn iiS cosh (a +b) 


The proof is similar for relation 


The name "hyperbolic functions" 
comes from the fact that the func- 
tions sinh ¢ and cosh / play the 
same role in the parametric 
representation of the hyperbola. 


x—py- 1 


y scotha 


Fig. 82 


as the trigonometric functions sin £ and cost do in the parametric 
representation of the circle 
Ayg-l 
Indeed, eliminating the parameter ¢ from the equations 
x=cost, y=sint 
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x+y? = cos? t + sin? t 


x? +y? = 1 (the equation of the circle) 
Similarly, the equations 
x= cosh t 
y= sinh? 
are the parametric equations of the hyperbola. 


Indeed, squaring these equations termwise and subtracting the 
second from the first, we get 


x? — y! = cosh? t — sinh? £ 
Since, on the basis of formula (2), the expression on the right 
is equal to unity, we have 
x — y? = 1 
which is the equation of the hyperbola. 


Let us consider a circle with the equation x? + y? = 1 (Fig. 83). 
In the equations x=cost, y=sin?, the parameter ¢ is numerically 


Fig. 84 


equal to the central angle AOM or to the doubled area S of the 
sector AOM, since t=2S. 


Let it be noted, without proof, that in the parametric equations 
of the hyperbola, 
x=cosht 
y=sinh?t 
the parameter ¢ is also numerically equal to twice the area of the 
“hyperbolic sector” AOM (Fig. 84). 
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The derivatives of the hyperbolic functions are defined by the 
formulas 


(sinh x)’=coshx,  (tanh xf = say x? 


1 (XXII) 
(cosh x)’=sinhx, (coth x)’ = — xs; 
which follow from the very definition of hyperbolic functions; for 
instance, for the function sinh x= T we have 
(sinh x)’ = (=) =P te = cosh x 


3.20 THE DIFFERENTIAL 


Let a function y=f(x) be differentiable on an interval [a, b]. 
The derivative of this function at some point x of [a, b] is deter- 
mined by the equation 


>. ây ' 
lim = =f (x 
Ax» 0 AX Fe 


As Ax-—+0, the ratio Ay approaches a definite number f' (x) and, 
consequently, differs from the derivative f’ (x) by an infinitesimal: 


=i oa 


where œ — 0 as Ax— 0. 
Multiplying all terms by Ax, we get 


Ay — f (x) Ax+aAx (1) 


Since in the. general case f’ (x) 0, for a constant x and a variable 
Ax — 0, the product f’ (x) Ax is an infinitesimal of the first order 
relative to Ax. But the product «Ax is always an infinitesimal of 
higher order than Ax because 


Thus, the increment Ay of the function consists of two terms, of 
which the first is [when f’ (x) 40] the so-called principal part of 
the increment, and is linear in Ax. The product f’ (x) Ax is called 
the differential of the function and is denoted by dy or df (x). 

And so if a function y= f (x) has a derivative f’ (x) at the point x, 
the product of the derivative f'(x) by the increment Ax in the 
argument is called the differential of the function and is denoted 


by the symbol dy: 
dy =f" (x) Ax (2) 
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Find the differential of the function y= x; here, 

y = (x) =1 
and, consequently, dy — dx — Ax or dx — Ax. Thus, the differential 
dx of the independent variable x coincides with its increment Ax. 
The equation dx = Ax might be regarded likewise as a definition 
of the differential of the independent variable, and then the fore- 
going example would indicate that this does not contradict the 
definition of the differential of the function. In any case, we can 
write formula (2) as 

dy = f' (x) dx 
But from this relationship it follows that 


" d 
HORF 


Hence, the derivative f’ (x) may be regarded as the ratio of the 
differential of the function to the differential of the independent 


variable. 
Let us return to expression (1), which, taking (2) into account, 


may be rewritten thus: 

Ay — dy J- «Ax (3) 
Thus, the increment of a function differs from the differential of 
a function by an infinitesimal of higher order than Ax. If f' (x) 0, 
then «Ax is an infinitesimal of higher order than dy and 

: «^x 
Jim m Do dim pujas LE im, pi 

For this reason, in approximate calculations one sometimes uses 
the approximate equation 


Ay z dy (4) 
or, in expanded form, 


FG Ax) —f (x) gm P (x) Ax (5) 


thus reducing the amount of computation. 

Example 1. Find the differential dy and the increment Ay of the function 
yx 

(1) i arbitrary values of x and Ax, 

(2) for x —20, Ax=0.1. 

Solution. (1) Ay — (x+ Ax)? — x? —2xAx-]- Ax?, 


dy = (x3) Ax = 2xAx. 


(2) If x=20, Ax=0.1, then Ay —2-20-0.1-1- (0.1) — 4.01, 
dy =2-20-0.1 = 4.00. 
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Replacing Ay by dy yields an error of 0.01. In many cases, it may be con- 
sidered small compared with Ay —4.01 and therefore disregarded. 
Fig. 85 gives a clear picture of the above problem. 


In approximate calculations, one also mákes use of the following 
equation, which is obtained from (5): 


F (x-+ Ax) g Fo) HP (x) Ax (6) 
Example 2. Let f (x) —sin x, then f' (x) —cos x. 


In this case the approximate equation (6) takes 
the form 


A 
YEE YUEN 
7 


sin (x+ Ax) z sin x J- cos x Ax (7) 
Let us calculate the approximate value of 
e ane T NR oV. E 
sin 46°. Put x —45 xiu Ax=1 180° x+Ax= 
m: $ Higg Substituting into (7) we get Fig. 85 
in 46° =sin (4% \ xsin 4 cos % 
sin 46° =sin ( 7 +) & Sin + cos 7 180 
or 
sin 46° = LEE AG i357 97071 4-0.7071.0.0175 =0.7191 


Example 3. If in (7) we put x —0, Ax—a, we get the following approximate 
equation: 
sing ya 
Example 4. If f(x)=tanx, then by (6) we get the following approximate 
equation: 
l 
tan (x J- Ax) = tan XT ox Ax 
for x=0, Ax=a, we get 
tana xa 


Example 5. If f(x) — V x, then (6) yields 


UL 1 
Ax z A 
Vxtar Air x 


Putting x=1, Ax=a, we get the approximate equation 
YTfa r.a 


The problem of finding the differential of a function is equiva- 
lent to that of finding the derivative, since, by multiplying the 
latter into the differential of the argument we get the differential 
of the function. Consequently, most theorems and formulas per- 
taining to derivatives are also valid for differentials. Let us illust- 
rate this. ; 

The differential of the sum of two differentiable functions u and 
v is equal to the sum of the differentials of these functions:' 


d(u 4- v) — du + dv 
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The differential of the product of two differentiable functions u 
and v is determined by the formula 


d (uv) = u dv + v du 
By way of illustration, let us prove the latter formula. If 
y=uv, then 
dy = y' dx = (uv' + vu’) dx = uv’ dx + vu' dx 
but 
uv’ dx=dv, u’ dx= du 
therefore 
dy = u dv +-v du 


Other formulas (for instance, the formula defining the differen- 
tial of a quotient) are proved in similar fashion: 


if y=, then dy =e 


Let us solve some examples in calculating the differential of a 
function. 


Example 6. y — tan? x, dy —2 tan x mo dx 


cosi : 
1 
se In x, ———— t 
Example 7. y= V 1-Finx, dy 2Vidix Y 
We find the expression for the differential of a composite func- 
tion. Let 
y=F(u), u-e() or y—f[eQ)] 


Then by the rule for differentiating a composite function, 
2 fa (u) 9 (x) 
Hence, 
dy = fi, (u) e' (x) dx 
but q’ (x) dx ^ du, therefore 
dy =f’ (u) du 


Thus, the differential of a composite function has the same form 
as it would have if the intermediate argument were the independent 
variable. In other words, the form of the differential does not de- 
pend on whether the argument of the function is an independent 
variable or the function of another argument. This important pro- 
perty of a differential, called the preservation of the form of the 
differential, will be widely used later on. 
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Example 8. Given a function y—sinV x. Find dy. 
Solution. Representing the given function as a composite one: 


y=sinu, u=Vx 


we find i 
dy = cos u = dx 
N 2V x 
but l — dx= du, so we can write 
2V x 
dy — cos u du 


or 


dy = cos (V x) d (V x). 


3.21 THE GEOMETRIC MEANING OF THE DIFFERENTIAL 
Let us consider the function 


y=f (x) 


and the curve it represents (Fig. 86). 

On the curve y — f(x), take an arbitrary point M(x, y), draw a 
line tangent to the curve at this point and denote by a the 
angle* which the tangent line forms with the positive x-axis. 
Increase the independent variable by Ax; then the function will 
change by Ay=NM,. To the values x+ Ax, y+ Ay on the curve 
y — f(x) there will correspond the point M, (x 4- Ax, y+ Ay). 

From the triangle MNT we find 


NT = MN tana 

Since 

- tana = f'(x), MN = 4x 
we get 

NT =f (x) Ax 
But by the definition of a differential f' (x) Ax — dy. Thus, 

NT — dy 

The equation signifies that the differential of a function f (x), which 
corresponds to the given values x and Ax, is equal to the increment 


in the ordinate of the line tangent to the curve y=f(x) at the 
given point x. 


* Assuming that the function f(x) has a finite derivative at the point x, 
we get a x :: í 
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From Fig. 86 it follows directly that 
M,T = Ay—dy 


By what has already been proved, eu as Ax — 0. 


One should not think that the increment Ay is always greater 
than dy. For instance, in Fig. 87, 


Ay-- M,N, dy=NT, and Ay<dy 


3.22 DERIVATIVES OF DIFFERENT ORDERS 


Let a function y= f (x) be differentiable on some interval [a, b]. 
Generally speaking, the values of the derivative f' (x) depend on x, 
which is to say that the derivative f'(x) is also a function of x. 
Differentiating this function, we obtain the so-called second deri- 
vative of the function f (x). 

The derivative of a first derivative is called a derivative of the 
second order or the second derivative of the original function and 
is denoted by the symbol y” or f" (x): 


y —qy-PQ) 
For example, if y —x*, then 
y'-—5x*, y" = (5x4)’ «20x? 


The derivative of the second derivative is called a derivative 
of the third order or the third derivative and is denoted by y” or 
I" (x). 

Generally, a derivative of the nth order of a function f(x) is 
called the derivative (first-order) of the derivative of the (n—1)th 
order and is denoted by the symbol y™ or f™ (x): 


y" = (y'^-»)' = fF? (x) 
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(The order of the derivative is taken in parentheses so as to avoid 
confusion with the exponent of a power.) 

Derivatives of the fourth, fifth, and higher orders are also de- 
noted by Roman numerals: jl, y, VI e... . Here, the order of 
the derivative may be written without brackets. For instance, if 
y —x5, then y' —5x*, y'—20x9, y” =60x?, y!Y = y = 120x, y= 
= y® = 120, y= y= Nen: 

Example 1. Given a function y=e** (k- const). Find the expression of 
its derivative of any order n. 

Solution. y'= kekx, y" — k?ehx, ..., y(m = knekx, 

Example 2. y —sin x. Find y". 

Solution. 


'z cos x — sin (5) 

” : : X 
y'-—-——sin x-—sin (25) 
n 7 n 
y” =— cos x —sin («+35 ) 


; d n 
IV — = H — 
y sin x= sin (end 2 ) 


y™ = sin (+425) 


In similar fashion we can also derive the formulas for the de- 
rivatives of any order of certain other elementary functions. The 
reader himself can find the formulas for derivatives of the nth 
order of the functions y=x*, y=cosx, y=Inx. 

The rules given in theorems 2 and 3, Sec. 3.7, are readily gene- 
ralized to the case of derivatives of any order. 

In this case we have obvious formulas: 


(u + vy” = u™ + vi), (Cu) + Cu™ 


Let us derive a formula (called the Leibniz rule, or Leibniz for- 
mula) that will enable us to calculate the nth derivative of the 
product of two functions u(x) v(x). To obtain this formula, let 
us first find several derivatives and then establish the general rule 
for finding the derivative of any order: 


y = uv 
y' — u'v + uv' 
y" = u"o 4- u'u 4- u'v' + uv" = u"o 4- 2u'v' + uv" 
y" =a" — u'c' + Que! + 2u'v" + uv" + uv” 
= u"v + 3u"v' + 3u'v" + uv" 
yY — uo p Au'"v' + 6u"v" + 4u'v" + uplV 
x 2081 
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The rule for forming derivatives holds for the derivative of any 
order and obviously consists in the following. 

The expression (u--v)" is expanded by the binomial theorem, 
and in the expansion obtained the exponents of the powers of u 
and v are replaced by indices that are the orders of the deriva- 
tives, and the zero powers (u°=v°=1) in the end terms of the 
expansion are replaced by the functions themselves (that is, "de- 
rivatives of zero order"): 


> 


y" = (uv) = wy + nut 7o! 4 255—575 yen mo" 4 4 uum 


This is the Leibniz rule. 

A rigorous proof of this formula may be carried out by the 
method of complete mathematical induction (in other words, to 
prove that if this formula holds for the nth order it will hold 
for the order n+ 1). 


Example 3. y —e?*x?. Find the derivative y, 


Solution. 
ue, v=x? 
u' —aea*, v —2x 
u” — a*ea* uv” =2 
ul”) —qneex, y” =uV =... =0 
n(n—!) 
y™ = qneax y? 1 nan—leax. dy + Ta qn-?eax.9 


or 
y'™ = eax [anx* + 2na^ 7 1x 4- n (n — 1) an-?] 


3.23 DIFFERENTIALS OF DIFFERENT ORDERS 


Suppose we have a function y — f (x), where x is the independent 
variable. The differential of this function 


dy —f' (x) dx 


is some function of x, but only the first factor, f’ (x), can depend 
on x; the second factor, dx, is an increment of the independent 
variable x and is independent of the value of this variable. Since 
dy is a function of x we have the right to speak of the differen- 
tial of this function. 

The differential of the differential of a function is called the 
second differential or the second-order differential of the function 
and is denoted by d?y: 


d (dy) — d*y 
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Let us find the expression for the second differential. By virtue 
of the general definition of a differential we have 
d*y = [f (x) dx]' dx 
Since dx is independent of x, dx is taken outside the sign of the 
derivative upon differentiation, and we get 
dy = f” (x) (dx)? 
When writing the degree of a differential it is common to drop 
the brackets; in place of (dx)? we write dx? to mean the square 
of the expression dx; in place of (dx)? we write dx?; etc. 
The third differential or the third-order differential of a function 
is the differential of its second differential: 
d*y =d (d*y) = [f" (x) ae]' dx = F” (x) ax* 
Generally, the nth differential is the first differential of a diffe- 
rential of the (n—1)th order: 
d"y = d (d" y) = [f"7" (x) ax"-]' dx 
d'y =f (x) dx” (1) 
Using differentials of different orders, we can represent the deri- 


vative of any order as a ratio of differentials of the appropriate 
orders: 


ío-2,. r(x -24, TRA mo - Tt (2) 


Note. Equations (1) and (2) are true (for n > 1) solely in the 
case where x is an independent variable. Indeed, suppose we have 
the composite function 


y=F (u), u=ọ (x) (3) 


We have seen that the first-order differential preserves its form 
irrespective of whether u is an independent variable or a function 
of x: 

dy = F; (u) du (4) 


The second and higher differentials do not have that property. 
Indeed, by (3) and (4), we get 
dy — d (F, (u) du) 
But here du — q' (x) dx is dependent on x and so we get 
d*y = d (F, (u)) du + F, (u) d (du) 
or 
diy = Fiu (u) (du)? + F, (u) d*u, where d*u — q" (x) (dx)? (5) 


In similar fashion, we find dy and so on. 
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Example 1. Find dy and d?y of the composite function 
y=sinu, u= Vx 
Solution. 
l 
2Vx 
Furthermore, by formula (5), we obtain 
dy — — sin u (du)?+ cos u du = — sin u (du)?-+ cos u-u” (dx)* 
] 1 


WF jr (dx)? + cos u (e "OD Jar 


dy = cos u. dx = cos u du 


sz — sin «( 


3.24 DERIVATIVES (OF VARIOUS ORDERS) 
OF IMPLICIT FUNCTIONS 
AND OF FUNCTIGNS REPRESENTED PARAMETRICALL Y 


1. An example will illustrate the finding of derivatives of diffe- 
rent orders of implicit functions. 
Let an implicit function y of x be defined by the equation 


A4 —1-0 (1) 


Differentiate all terms of the equation, with respect to x, and 
remember that y is a function of x: 


wot pde 
From this we get 
dy _ bx 
t= (2) 


Again differentiate with respect to x (having in view that y is a 
function of x): 


dx? a y 


Substituting, in place of the derivative A its expression from (2), 


we get 
+a 
diy p Y a3 y 
dé ^q y 


or, after simplifying. 
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l'rom equation (1) it follows that 
au? + b2x2 = ab? 
Therefore the second derivative may be represented as 
ay | bi 
dà ^ ay 
Differentiating the latter equation with respect to x, we find 7. ds , etc. 


2. Let us now consider the problem of finding the derivatives of 
higher orders of a function represented parametrically. 
Let the function y of x be represented by parametric equations: 


ae) \ <t<T 3 

=y tSS ui 

The function x=q(t) has an inverse function / —«D(x) on the 
interval [4,, T]. 

In Sec 3.18 it was proved that in this case the derivative zi is 


defined by the equation 


dy 

dy _ dt 

dx dx (4) 
dt 


To find the second derivative, © ER “4, differentiate (4) with respect 
to x, bearing in mind that ¢ is a function of x: 


dy dy 
d'y d| dt d| dt \dt 
dt dt 


dx d'y dy dx 


but 


Substituting the latter expressions into (5), we get 
dx d'y dy dx 


da (3 3 
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This formula may be written in more compact form as follows: 
du (uw ()—()o' qt) 
dx? [p (OP 
ho a Py diy 
In similar fashion we can find the derivatives Zs’ da and so forth. 
Example. A function y of x is represented parametrically: 
x=acost, y=bsint 


. E dy dy 
Find the derivatives ax’ dà 
Solution. 
d a sin f Lu NN 
dt ^d 


2 
dY o cos £, T= —bsin ź 


dt 

w bcos aabot 

dx —asint a 

dy (—asin t) (—b sin t)— (b cos t) (—a cos t) — b 1 
dés (—asin 4)? - — d sind? 


3.25 THE MECHANICAL MEANING OF THE SECOND DERIVATIVE 


Let s be the path covered by a body in translation as a function 
of the time; it is expressed as 


s=f(t) (1) 


As we already know (see Sec. 3.1.), the velocity v of a body at 

any time is equal to the first derivative of the path with respect 
to time: i 
S 

v= i (2) 


At some time /, let the velocity of the body be v. If the motion 
is not uniform, then during an interval of time A? that has elapsed 
since ¢ the velocity will change by the increment Av. 

The average acceleration during time At is the ratio of the 
increment in velocity Av to the increment in time: 


Acceleration at a given instant is the limit of the ratio of the 
increment in velocity to the increment in time as the latter 
approaches zero: 


a — lim Ay 
At 0 At 
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In other words, acceleration (at a given instant) is equal to the 
derivative of the velocity with respect to time: 


gU 
~~ dt 
; ds 
but since v=’ consequently, 
aut (4) is 
~ dt\ dt) di? 


or the acceleration of linear motion is equal to the second derivative 
of the path covered with respect to time. Reverting to equation (1), 


we get 
a=f" (t) 


Example. Find the velocity v and the acceleration a of a freely falling body, 
if the dependence of distance s upon time ¢ is given by the formula 


l 
s= gH vof + So (3) 


where g — 9.8 m/sec? is the acceleration of gravity and Sọ=Sț=ọ is the value 
of s at ¢=0. 
Solution. Differentiating, we find 


ds 
v= gmg vo (4) 


from this formula it follows that vy=(v)t=o. 
Differentiating again, we find 


Let it be noted that, conversely, if the acceleration of some motion is constant 
and equal to g, the velocity will be expressed by equation (4), and the distance 
by equation (3) provided that (0);2,— v, and (s)t=0= So. 


3.26 THE EQUATIONS OF A TANGENT AND OF A NORMAL. 
THE LENGTHS OF A SUBTANGENT AND A SUBNORMAL 


Let us consider a curve whose equation is 
y=f(x) 


On this curve take a point M (x,, y,) (Fig. 88) and write the 
equation of the tangent line to the given curve at the point M, 
assuming that this tangent is not parallel to the axis of ordinates. 

The equation of a straight line with slope k passing through 
the point M is of the form 


y—y, —k(x—x) 
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For the tangent line (see Sec. 3.3) 
k=f' Qu) 
and so the equation of the tangent is of the form 
y—n =F (x) (x—x) 


In addition to the tangent to a curve at a given point, one often 
has to consider the normal. 

Definition. The normal to a curve at a given point is a straight 
line passing through the given point perpendicular to the tangent 
at that point. 

From the definition of a normal 
it follows that its slope &, is con- 
nected with the slope ky of the 
tangent by the equation 


1 
k,—— 


pH. 
FG) 


Hence, the equation of a nor- 
mal to a curve y=f(x) at a point M(x, y,) is of the form 


k, =— 


Fig. 88 


l 
Y— I= — prj 


Example 1. Write the oe of the tangent and the normal to the curve 
y=x at the point. M(, 

Solution. Since y ML ibe slope of the tangent is (y’),.1=3. 

Therefore, the equation of the tangent is 


y—1=3(x—1) or y=3x—2 


The equation of the normal is 


or 


(see Fig. 89). 


The length T of the segment QM (Fig. 88) of the tangent bet- 
ween the point of tangency and the x-axis is called the length of 
the tangent. The projection of this segment on the x-axis, that is, 
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QP, is called the subtangent; the y 
length of the subtangent is deno- 
ted by Sz. The length N of the 
segment MR is called the length 
of the normal, while the projec- 
tion RP of the segment RM on 
the x-axis is called the subnor- 
mal; the length of the subnor- 
mal is denoted by Sy. 

Let us find the quantities T, 

Sr N, Sy for the curve y =f (x) 
and the point M (x,, y). 
T Lom Fig. 88 it vill be seen 

la 


Fig. 89 
|H |_| 
QP = |y, cota| = aa ard 
therefore 
yi 


It is further clear from this same figure that 
PR=(y, tana|=|y,4;| 
and so 
Sy= | YY, | 
N= V y Gy =| nV TFy | 
These formulas are derived on the assumption that y, >0, y; >O. 
However, they hold in the general case as well. 


Example 2. Find the equations of the tangent and normal, the lengths of 
the {angen and the subtangent, the lengths of the normal and subnormal for 


Fig. 90 


the ellipse 
x=acost, y=bsint (1) 


at the point M (xj, yi) for which ¿=F (Fig. 90). 
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122 
Solution. From equations (1) we find 
Ge gant dy —b cos t, Wt ctt, dy En 
di > ALD ax),.2% a 
4 
We find the coordinates of the point of tangency M: 
a b 
X» = (% = F, = = 
1 ( ) 245 V2 Yı v x 2 


The equation of the tangent is 


eng 


or 
bx--ay—ab V 2=0 
The equation of the normal is 
-=t (x z=) 
39 b V2 
or 
(ax—by) V 2—a@+0=0 


The lengths of the subtangent and subnormal are 


E =y 
l 
Sumy (Sa "a y 


a 

b bM 

N= -FE — — 
Is V z) 

3.27 THE GEOMETRIC MEANING OF THE DERIVATIVE 

OF THE RADIUS VECTOR WITH RESPECT TO THE POLAR ANGLE 
We have the following equation of a curve in polar coordinates: 
e-f(8) (1) 
Let us write the formulas for changing from polar coordinates 


to rectangular Cartesian coordinates: 
x-pcos0, y —psinO 
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Substituting, in place of p, its expression in terms of 0 from 
equation (1), we get 


x-—f(0cos0, y=f (8) sin 9 (2) 


Equations (2) are parametric equations of the given curve, the 
parameter being the polar angle 0 (Fig. 91). 

If we denote by ọ the angle formed 
hy the tangent to the curve at some point 
M (p, 9) with the positive x-axis, we will 
liave 


dy 
. dy dð 
tan@ = a ae 
dð 
or 
dp 
6 sin 0-- p cos 0 
tang = (3) 


T cos 0— p sin 6 
Denote by p the angle between the direction of the radius vector 


und the tangent. It is obvious that u —q — 0, 


tan p— tan 0 


tan — [ns o tano 


Substituting, in place of tanq, its expression (3) and making 
the necessary changes, we get 
t . (p’ sin 8+ p cos 8) cos 0— (p' cos 0— p sin O) sin ð p 
eS (p' cos 0— p sin 8) cos 0+ (p' sin 0+p cos 6)sinO p’ 
or 
pe — p cot p (4) 
Thus, the derivative of the radius vector with respect to the 
volar angle is equal to the length of the radius vector multiplied 
vy the cotangent of the angle between the radius vector and the 
langent to the curve at the given point. 


Example. Show that the taripent to the logarithmic spiral 
Le 


Intersects the radius vector at a constant angle. 
Solution. From the equation of the spiral we get 


'z gei 
From formula (4) we have 


cotp= =a, that is, p = arccot a = const 
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Exercises on Chapter 3 


Find the derivatives of the following functions using the definition of 
a derivative: 


1 1 1 
= y? 2 = — —— = Y . . 
1. y—x*. Ans. 343. 2. y= 2 Ans. x 3. y= y x. Ans TU 
4. yet Ans. — : —. 5. y=sin? x. Ans. 2sin x cos x. 6. y —2x! — x. 
x 2x Y x 
Ans. 4x—1. 


Determine the tangents of the angles of inclination of the tangent line to 


the curves: 
7. y — x*. (a) When x=1. Ans. 3. (b) When x — — 1. Ans. 3. Make a drawing. 


8. j= (a) When xt . Ans. —4. (b) When x=1. Ans. — 1. Make a drawing. 


= 1 
9. y= V x when x=2. Ans. —. 
y=V ivi 


Find the derivatives of the following functions: 


10. y -—x*-rF3x*— 6. Ans. y! = 4x3 + 6x. 11. y=6x8— x3, 
5 2 d 
18,2 MON. QNS. te CES VN. E 
Ans. y'—18x?—2x. 12. armen cope Ans. Wi ac l. 
— x2 2 
13. y = EtL Ans ig SE 14. y=2ax8 — 2+ c. 
5 5 b 
2 2 5 5 3 
Ans. y —628 —= 15. y—6x? 4x? 42x. Ans. y'—21x? --10x? +2. 
3 am 1 _ (x1) 
16. y= VETS xl. Ans. Y= tiyu =g 77 ges. 
x? 
„_3(x+1}(x—1) x mêr , 1 m 
Ans. y se e 18. arms ary ao ae” Ans. y ecu 
2x? 
2x 2n? 2 1 l 
frag cil ee 2 QUEM La FPEM E 
tuac y—y/xi—2 V x--5. Ans. "3 Y 20. y 
3/5 2 7 
= ax? b ž , 5 3 3 T7 l 776 
3 zi NE Vs yx Ans. y. ax -7% +t . 21. y= 


== (0-439) (D-E2x?). Ans. y'—4x(1--3x--10x9). 22. 2x — 1) (3x 4-2 
Ans. y'—2 (9x*?--x— 1). 23. baec Oe ad. ane pov up 


24. v= po . Ans. y E 25. y= oe Ans. y Gr 

26. KO Ans. roe. 27. 1G SED ans p (s) = 
ETT Mr or 
9. y—— M Ans. y'= PD go. y= (233), Ans. 


y'—8x(232—3) 31. y= (9-Fa?). Ans. y—1l0x(x*-pa?). 32. y= V ZF à. 
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x : a—3x 
Ans. y'= ———.. 33. y=(a-+x) V a—x. Ans y'—-—— 
y +a y ( + ) y 2 Va—x' 34. y= 
14-x 1 2x1—1 
- ——. Ans. ‘= —————————. 359 y= —————... Ans. y' = 
I—<x y (1—x3 V 1—x ey x Vi+x $ 


2 1 
dod. 36. y —2/ xF xF l. Ans. y'= ker! 


2. 33/ A FxFI E ' 
xi (1+2)? ; "A Tx) 
= 37x38 '- m = "Xx 
(y xP. Ans y (+75) . 88. y y «+ x+y x. Ans. 
1 i l 
M ——— l dc A qi . 99. y — sin? x. 
2y x+Vx+V x | VetVx N »z) 
Ans. y'=sin 2x. 40. y = 2 sin x+cos 3x. Ans. y' = 2 cos x — 3 sin 3x. 41. y= 
ram a ... sinx Pee 1 
— tan (ax+b). Ans. y = -ostar Fy pM errs a Ans. y aie Ta 


48. y = sin 2xcos 3x. Ans. y’=2 cos 2x cos 3x—3 sin 2x sin 3x. 44. y—cot? 5x. Ans. 
— 10 cot 5x csc? 5x. 45. y =t sin t-+cos t. Ans. y'= t cos t. 46. y —sin? ¢ cos f. 


Ans. y'=sin? t (3 cos? t —sin? t). 47. y=a V cos 2x. Ans. joc 
V cos 2x 
P " tan ENTE 
—asin? + “aysi E = 
aa. r—asin? ^. Ans. rg =asin cos = $ 49. y n 
(1. 2(x cos x+sin x) aX Ls x 
Ans. y' —— sin? x . 50. y=asin PE Ans. y' —2asin $05. 
M y=% tan? x. Ans. y'—tanxsec?x. 52. y=ln cosx. Ans. y'=— tan x. 
T" e Mur. MM t 
53. y —Intanx. Ans. y - nor 54. y —Insin?x. Ans. y’=2cot x. 
tanx—1 yel z 1-+sinx 
M. gr Ans. y' —sin x+ cos x. 56. y=In isa” 
teed z EU. -L 
An. y ase 57. y=Intan (+5). Ans. re: 
B8. y —sin (x-+a) cos (x-++-a). Ans. y'= cos 2(x-+a). 59. F (x) —sin i x). 
Ans. F (y= Sen) 60. f (x) =tan (In x). Ans. f (x)= ses 


61. f (x) =sin (cos x). Ans. f' (x) = — sin x cos (cos x). 62. r=5 tan? p—tan p 4- q. 


Ans. A tani 9. 63. f (x) — (xcot x)*. Ans. f' (x) =2x cot x (cot x—x csc? x). 


n 
2x 
= =" 2 ae ne 
In (ax 4- b). Ans. y'= al 65. y = log, (x? + 1), Ans. y' "ubi Ina 
66. y=In rte. Ans. y' =: 67. y=logs (x?—sin x). 
,_____ 2x— cos x _ 1, 14+ (LLL 4x 
Ans. y =(a—sinx)In3” 68. y=In Tx: Ans. Y =T: 
69. y — In (x? 4- x). Ans. ja! 70. y=In (x8—2x-++5). 


x" 
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,__ 3—2 Lat ' — dn? 
Ans. y CEP 71. y=xln x. Ans. y' —Inx--l. 72. y — ln? x. 
Ans. y'= 2m 73. y=In(x+ V IF). — Ans. rS ee 
x 1 -x? 
NA = I+<x bie: — il 
74. y — |n (In as Ans. y "eee 75. f (x) «In ME Ans. f' (x)= io 
y 2+1—<x 2 = 
76. f(x) 1n ——————— . Ans. F (x) = — ——— 77. y= Va? -x3 — 
dol a ( Vr y= Yat 
a2 + x3 2 2 
pi, Ans. y= et. 78. y —In (x+ V xi F) — 
Vx Fa Q, Vea || COS X x 
e se Ans. y ers n 79. Y=— zn 3) tan. Ans. 
"M |. sinx , -sin?x EP 
= Shy Tost x: Ans. y 2 cosy 8l. y=z tan x+ In cos x. 


Ans. y'—tan? x. 82. y=e9*. Ans. y'—ae?9*. 83..y=e4*+5, Ans. y' — 4etx * b, 
84. y—a*'*. Ans. y' —2xa** Ina. 85. y —7** *?x, Ans. pA puertos 


86. y—c9'- 3*. Ans. y' — — 2xc*- 3* Inc. 87. y—ae" *. Ans. y ——— —— eV *, 


Yam 


In 6 
ur TIT 


88. r — a^. Ans. r' =a Ina. 89. r —aln 9, Ans. 


dð 2 
= e* (| — 2x — x? = d ex — 
Ans. y' =e* (1—2x— x?). 91. y= ET: Ans. y (Pr 92. y Inj = 
i TENE TEES 
LOT — paces a a ifc a a 
Ans. y'= T pax" 93. y 5 e e . Ans. 9 M +e ; 
94. y —esin x, Ans. y' —esin x cos x. 95. y —atan nx, Ans. y'= natan nx sec? nx In a. 
96. y — ecos x sin x. Ans. y'= ecos x (cos x — sin? x). 97. y—e* ln sin x. 
Ans. y' —e* (cot x-]-Insin x). 98, y= xnesin x, An: y'= xn- lesin x (n+ x cos x). 
RS 
99. y-- x*. Ans. y' — x* (In x -- 1). 100. y—x* . Ans. y/—x* x (E. 
101. y — xn x. Ans. y'—xhmnx-1ilnax?. 102. y—ex*. Ans. y'--ex? (1--In x) x*. 
nx 
103. y— e y Ans. y=n(=) (rem . 104. y — xsin x, 
Ans. y MC ; 105. y —(sin x)*. Ans. y'= (sin x)* x 


X (In sin x+ x cot P 106. y = (sin x)tan x. Ans. y' = (sin x)tan x (1 4- sec? x In sin x). 
2e* 


1— 
107. y — tàn ——— IE . Ans. y'= BT ae 108. y —sin V 1— 2°. 
1+e* 
Ans (-- SS M Pai 109. y — 10x tan x, Ans, y'= lOx tan x In 10x 


Find the derivatives of the following functions after first taking logarithms 
of the ues 


x 1) 3 241 l 2. 2 
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1) 4/ weap 13 i/G—35 
Wit. Fh A ek TE EA 0 MM E 
y x—3* È y o—3* x+1 4(x—2) 
2 (x+ 1)? — (41) (6x? - 14x 4-5) 
Eu) 12 ye gaper 45 /—— I GT35 
y x—1» l —161x? + 480x— 271 
113. y= ns. y 


i/x—28x—85. | 608/41) y/ x—39 V x —89 


2 2. 9yi 
114. e Ans. y= PSP qus, y= x8 (a+ 3x} (a— 23. 
—X — 
(1 —x?) ? 
Ans. y' = 5x4 (a-+3x)2 (a— 2x) (a2 + 2ax — 12x2). 116. y=arcsin =, 
1 ; 2arcsin x 
Ans. y ———. 117. y — (arcsin x)?. Ans. y'=. 
/—ys-á acc via 
2x 
EP 2 JT NEN. EE Eu 
118. dd (x? 4-1). Ans. y = F 119. y=arctan =e 
a _ à TEES . arcos x 
Ans. y'= TFE’ 120. y=arccos (x?). Ans. y aa . 121. y Ec 
E. Z 
Ans. jor Ca take. 122. y=arcsin ~ Ans, y'= 


x VI—x vg 


l 123. y — x V a? — x? -- a? arcsin =. Ans. y =2 Vač. 


V 1— 2x—x? 


at 


= yg = = s v+a 

124. y= V aàà—xt -Faarcsin Ž . Ans. y' y =. 125. u—arctanq—7. 
du 1 = x 2 = x+ 1l 

Ans. ETA 126. y= 7 d arctan LC Ans. y’ a ae rs 127. 


y -xarcsin x. Ans. y'--arcsin x-- 128. f(x)—arccos(In x). Ans. 


EC 
y1—x3 


RR l » E ESI PEPEES cos x 
I o=- Vio . 129. f (x) — arcsin V sin x. Ans. f = nis ——— 


1—cos x 


130. y —arctan (Omx«m). Ans. y-. 131. y-—ectanx, 


1+ cos x 
arctan x ex—e-x* ; 2 
Ans. y a BEA . 132. y--arctan —5— . Ans. y Swper: 133. y= 
_ arcsin x + „arcsin x / arcsin x Inx ul A yit 
aX . Ans. y' =x (eet ea) 134. y =arcsin (sin x). 
„cosx {+1 in Ist and 4th quadrants. ES 4sin x 
aui [cosx] - { —1 in 2nd and 3rd quadrants. i eat 34-5cos x' 
4 a x—a 2a8 
—. . y= —+ 1! y ; . y'= 
Ans. y'= SPS cos x” 136. y=arctan x --In mm Ans. y aa: 
" ED i gus. XT 2 o3x2—1 
137. y— in ( z) -7 arctanx. Ans. y a eT 138. y= 38 + 


Qo x541 1 x+1 
+In V T4-x*-rarctanx. Ans. y xox we: een Vaci" 
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1 2x —1 : 1 1txV 2-- x8 
—= arctan -. Ans. y'—— s 140. y = In ———————— 
tys V3 v= SFT E VES 

xV2 ,4Y 3 m xen] 2n | x |? 
+ 2arctan = Ans. y' = rA 141. y=arccos qms Ans.— c AE TY 
Differentiation of Implicit Functions 
; dy .,. Qu dy 2p ET ET, dy x 
Find d if: 142. y? — 4px. Ans. d y 143. x24 y? — a?. Ans. ag 
dy bx dy 
2 21/2 — gÊ ae Cun aa 3— E -== 
144. bxt--a?y? = a?b?. Ans. d ay. 145. y8—3y+2ax=0. Ans. a 
1 1 1 = 2 2 2 
2a Pay? ug? dy r4 SS gd 
3—35 146. x^ --y ^ —a*. Ans dim x 147. x3-Ey? —a3, 
dy — V Y ic - dy y 
Ans. de x 148. y?—2xy 0$ —0. Ans. digo B+ ys — 
= dy _ay—x* N dy — sin (x+y) 
— 3axy=0. Ans. kpa 150. y = cos (x+ y). Ans. dx — isin ety) 
m dy /X— l-Fysin (xy) 
151. cos (xy) =x. Ans. a x sin (xy) 
Find zi of the following functions represented parametrically: 
152. x=a cos t, y —bsin t. Ans. W- -Ż cot 7. 153. x—a (t —sin t), y=a (1—cos t). 
dy_ t = 3 eer dy — b 
Ans. d; ct 7° 154. x —acos? f, y —bsin? f. Ans. dx V fan 1. 155, x= 
2 
= Based = sat An LM 2i 156. u=2Incots, v= tan s+ cots. 


IFA’ SISIFE AS TTA: 
Show that d —tan 2s. 
lv 


Find the tangents of the angles of inclination of tangent lines to curves: 


157. x—cost, y=sin? at the point i. M AER Make a drawing. 
1 " 

Ans. ys 158. x —2 cos f, y —sin £ at the point x— 1, ya VA. Make a 

drawing. Ans. YT 159. x—a(t—sin?), y—a(1—cos?) when t=5. 


Make a drawing. Ans. 1. 160. x—acos?/, y=asin?¢ when t= >. Make a 


drawing. Ans. —1. 161. A body thrown at an angle æ to the horizon (in airless 
space) described a curve parabola, under the force of gravity, whose equations 
are: x= (vo cos a) f, y= (v, sin a) e (g — 9.8 m/sec?). Knowing that æ = 60°, 


Ug = 50 m/sec, determine the direction of motion when: (1) 7 —2 sec, (2) t — 7 sec. 
Make a drawing. Ans. (1) tanq, — 0.948, q;—43730'; (2) tang, — — 1.012, 
Pa = + 1343". 
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Find the differentials of the following functions: 
162. y = (a? —x?). Ans. dy = — 10x (a? — x34 dx. 163. y= V iF. Ans. 


"VER P 164. y = p tan? x+tanx. Ans. dy = sect x dx. 
x 
rni In x dx 


105. y= 


REL (1—x). Ans. degli. 
e the increments and differentials of the following functions: 

Mee a when x=1, Ax=0.01. Ans. Ay =0.0302, dy — 0.03. 167. Given 

+2x. Find Ay and dy when x=—1, Ax=0.02. Ans. Ay —0.098808, 


à , A n 
dy -0.1. 168. Given y=sin x. Find dy when raz, Ax—i8- Ans. dy =a 


— 0.0873. 169. Knowing that sin 60°= Vs =0.866025, cos e=, find the 


approximate values of sin 60°3’ and sin 60°18’. Compare the results with tabular 
data. Ans. sin 60?3' = 0.866461, sin 60°18’ ~ 0.868643. 170. Find the approxi- 
mate value of tan 45?4'30". Ans. 1.00262. 171. Knowing that logy) 200 = 2.30103 
find the approximate value of logy, 200.2. Ans. 2.30146. 

Derivatives of different orders. 172. y= tr 233--5x —1. Find y”. Ans. 


18x —4. 173. yy 5. Find y". Ans. EN 5, 174. y —x*. Find y®. Ans. 


. 175. i-i. Find y". Ans. LESS 176. y= V a?—x?. Find y". Ans. 
l5 


May AN 17. y=2 Vx. Find y®. Ans. — . 178. y = 
(à—33 Va i 8 


om axt-+bx-+c. Find y’’’. Ans. 0. 179. f(x)=ln(x+1). Find jo (x). Ans. 


Tm 180. y —tan x. Find y'". Ans. 6sec* x—4sec? x. 181. y=Insin x. 
Kind y"'. Ans. 2cot x csc? x. je. f (x)= V séc2x. Find P œ. Ans. F (x) = 
x 5. atn i (4) ELLEN = 
3[f(x))5—f (x). 183. y D Find f(x) Ans. d—3 184. p 
d m + 1). 
= (gt-- qi 4 ind “2. =e (er a a 
(q? -- a3) arctan T Find dp Ans. rg 185. y x \é +e 
Find zi. Ans. 5. 186. y—cosax. Find gy. Ans. a"cos ax n 
187. y=a*. Find y™. Ans. (Ina)" a*. 188. y—ln(1-4-x). Find y". Ans. 


(n—1)! |d—x z (n) = n 
( -1)"- “px 189. FILI Find gy". Ans. 2(—1)" (T3 190. 
y -:e*x. Find y™. Ans. e* (x+n). 191. y —x"-1In x. Find y™. Ans. e. 


192. y-—sin?x. Find gy". Ans. —2"-1 cos »ebai). 193. y=xsin x. 

Find y. Ans. xsin (e 3)" cos (4-5 . 194. If y=e* sin x, prove, 
2 

that jy"—2y'--2y—0. 195. yi—4ax. Find SY. Ans. -—. 196. bii. 


dxi 
d'y and 197 


4 6 
UA Find dd A. Ans. — 3i at . year, 


vind £4 . Ans E. . 198. j* —2xy — O0. Find ai 


rz Ans. 0. 199. p = tan (p+). 
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2 4 
Find cal Ans me Abe eee 200. secpcosp=C. Find Pp Ans. 


do?’ . p? dg? 
tan? p — tan? p = . , dy (1 —e* +y) (ex — e») 
tan® p . 201. e*¥+x=e¥+y. Find dd Ans CORDE 
200. yi-3—3axy—0. Find ÈZ. Ans. —..299 —. 23. x=a(t—sint), 
` . dx? ` ` (y$—ax? 


2 
y =a (1— cos t). Find os. Ans. — . 204. x=a cos 2t, y =b sin? f. 


NND cote 
z) 
4[ — 
sasine ( 


4 


2 
Show that Po. 205. x—acosí, y=asin?. Find 


206. Show that 


dy 3 cost 
dà Ans. — Z sin’ t’ 


n d2n+1 . 
aan (sinh x) =sinh x; dT (sinh x) = cosh x. 


Equations of a Tangent and a Normal. 
Lengths of a Subtangent and a Subnormal 


207. Write the equations of the tangent and the normal to the curve 
y—x3—3x?—x-L5 at the point M (3, 2). Ans. The tangent is 8x— y —22—0; 
the normal, x4-8y —19— 0. 

208. Find the equations of the tangent and normal, the lengths of the subtangent 
and subnormal of the circle x?-- y?—;7? at the point M (xy, yi). Ans. The 

2 
tangent is xx, J- yy, — r3; the normal is xyy — yıx — 0; s-H: Sy |l. 
xy 

209. Show that the subtangent of the parabola y?=4px at any point is 
divided into two by the vertex, and the subnormal is constant and equal 
to 2p. Make a drawing. 

210. Find the equation of the tangent at the point M (xj, yi) 


OUT EA E XXp QUAS, 
(a) to the ellipse gig Ans. atei 
2 ; 
(b) to the hyperbola A-—5-l Ans. A -- : 
211. Find the equations of the tangent and normal to the Witch of Agnesi 
Y= Tapa at the point where x=2a. Ans. The tangent is x-+2y= 4a; the 


normal is y —2x—3a. 
212. Show that the normal to the curve 3y —6x—5x? drawn to the point 


(1, 3) passes through the coordinate origin. 


213. Show that the tangent to the curve CECIE at the point 


; XL EL 
M (a, b) is 5 L2. 


214. Find the equation of that tangent to the parabola, y?= 20x, which 
forms an angle of 45° with the x-axis. Ans. y=x-+5 [at the point (5, 10)]. 

215. Find the equations of those tangents to the circle x?-]-y3 —52 which 
are parallel to the straight line 2x-|-3y —6. Ans. 2x 4-3y + 26 —0. 

216. Find the equations of those tangents to the hyperbola 4x3— 9,2 = 36 
which are perpendicular to the straight line 2y-[5x— 10. Ans. There are no 
such tangents. 


217. Show that the segment (lying between the coordinate axes) of the tan- 
gent to the hyperbola xy=m is divided into two by the point of tangency. 
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218. Prove that the segment (between the coordinate axes) of a tangent to 
the astroid x?/3 + y2/3 —a?/3 is of constant length. 
219. At what angle a do the curves y=a* and y=6* intersect? Ans. 
ian ee Ina—inb S 
~~ | -lna:lnb ^ 
220. Find the lengths of the subtangent, subnormal, tangent and normal to 


the cycloid x—a(0—sin 0), y—a(1—cos8) at the point at which e=5. 
Ans. Sp=a, Sy=a, T=a V2, N=a V2. 

221. Find the quantities Sp Sw, T and N for the astroid x — 4a cos? t, 
y--Aasin?£. Ans. Sp=|4asin?t cost]; Sy=|4asin§¢ tant]; T —4asin? ¢; 
N =|4asin?? tan |. 

Miscellaneous Problems 
Find the derivatives of the following functions: 


222. jos ids In tan (4-3) . Ans. y' = 


. 228. y—arcsin L. 
x 


Q2cos?x 2 4 2 cos? x 
1 y cos x 

Ans. y'= — ———————. . 224. y —arcsin (sin x). Ans. y' --—————-. 225. y= 

á |x] Vx? —1 , ( ) y | eos x | y 

a—b x bes 1 

as = arctan ( gp dn i) (a>0, b» 0). Ans. y ab cos x" 
226. y=|x|. Ans. s= 227. y=arcsin V 1—x?. Ans. panik 

1 
X ———. 

y1— x 


228. From the formulas for the volume and surface of a sphere —4 nr? and 


s-:4nr? it follows that Bas, Explain the geometric significance of this re- 


sult. Find a similar relationship between the area of a circle and the length 


of the circumference. 

229. In a triangle ABC, the side a is expressed in terms of the other two 
sides b, c and the angle A between them by the formula 

a= y Bi-Eci —3bc cos A 

For b and c constant, side a is a function of the angle A. Show that do ha, 
where hg is the altitude of the triangle corresponding to the base a. Interpret 
this result geometrically. 
i Using the differential concept, determine the origin of the approximate 
ormulas 


VEFE wate, V/a$ +6 nates 


where |b] is a number small compared with a. 
231. The period of oscillation of a pendulum is computed by the formula 


T=n ae 
g 


In calculating the period T, how will the error be affected by an error of 1% 
in the measurement of: (1) the length of the pendulum /, (2) the acceleration 
of gravity g? Ans. (1) « 1/296, (2) «1/296. 


132 Ch. 3. Derivative and Differential 


232. The tractrix has the property that for any point of it, the tangent T 
remains constant in length. Prove this on the basis of: (1) the equation of the 


tractrix in the form 
x= Y 3—5 4 In a—yd—y (a > 0) 


a+ Va—y 


(2) the parametric equations of the curve 
=a (in tan jos t) 
y=asint 


233. Prove that the function y=C,e-*-+C,e-?* satisfies the equation 
y" -E3y' + 2y=0 (here C, and C; are constants). 

234. Putting y —e* sin x, z—e* cos x prove the Sap d = 22, 2" = —9y. 

235. Prove that the function y=sin (marcsin x) satisfies the equation 


(1—1?) y" —xy' + mty — 0. 
A dy 2 
236. Prove that if (a--bx)e* =x, then ye! da -(*z- s) : 


CHAPTER 4 


SOME THEOREMS ON DIFFERENTIABLE FUNCTIONS 


4.1 A THEOREM ON THE ROOTS OF A DERIVATIVE 
(ROLLE’S THEOREM) 


Rolle’s Theorem. /f a function f(x) is continuous on an interval 
la, b] and is differentiable at all interior points of the interval, 
and vanishes [f(a)=f(b)=0] at the end points x=a and x=b, 
then inside [a, b] there exists at least one point x —c, a<c<b, 
ut which the derivative f' (x) vanishes, that is, f' (c)=0.* 

Proof. Since the function f(x) is continuous on the interval 
[a, b], it has a maximum M and a minimum m on that interval. 

f M=m the function f(x) is constant, which means that for 
all values of x it has a constant value f (x) — m. But then at any 
point of the interval f’(x)=0, and the theorem is proved. 

Suppose Mm. Then at least one of these numbers is not 
equal to zero. 

For the sake of definiteness, let us assume that M > O0 and that 
the function takes on its maximum value at x=c, so that 
[(c) M. Let it be noted that, here, c is not equal either to a 
or to b, since it is given that f(a) —0, f (b) 0. Since f (c) is the 
maximum value of the function, it follows that f (c+ Ax) — 

f (c) <0, both when Ax >0 and when Ax « 0. Whence it fol- 
lows that 


IC 59-10 <9 when Ax > 0 (1) 
Feta AO 50 when Ax«0 a”) 


Since it is given in the theorem that the derivative at x=c 
exists, we get, upon passing to the limit as Ax — 0, 


lim Hetta Ho P (o) <0 when Ax>0 


Ax 0 
lim Herat p (c)>0 when Ax<0 
But the relations f'(c) «CO and f' (c) Z0 are compatible only if 
[/(c) 20. Consequently, there is a point c inside the interval 
Ja, b] at which the derivative f’ (x) is equal to zero. 


* The number c is called a root of the function « (x) if q (c) — 0. 
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The theorem about the roots of a derivative has a simple geo- 
metric interpretation: if a continuous curve, which at each point 
has a tangent, intersects the x-axis at points with abscissas a 
and b, then on this curve there will be at least one point with 
abscissa c, a«c« b, at which the tangent is parallel to the 
x-axis. 


Fig. 93 


Note 1. The theorem that has just been proved also holds for 
a differentiable function such that does not vanish at the end 
points of the interval [a, 5], but takes on equal values f (a) — f (b) 
(Fig. 92). The proof in this case is exactly the same as before. 

Note 2. If the function f(x) is such that the derivative does 
not exist at all points within the interval [a, 5], the assertion 
of the theorem may prove erroneous (in this case there might 
not be a point c in the interval [a, b], at which the derivative 
F (x) vanishes). 

For example, the function 


y=} = 


(Fig. 93) is continuous on the interval [—1, 1] and vanishes at 
the end points of the interval, yet the derivative 


ros v 


within the interval does not vanish. This is because there is a 
point x=0 inside the interval at which the derivative does not 
exist (becomes infinite). 
y The graph shown in Fig. 94 is another 
instance of a function whose derivative 
does not vanish in the interval [0, 2]. 
The conditions of the Rolle theorem are 
not fulfilled for this function either, 
because at the point x=1 the function 
Fig. 94 has no derivative. 
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4.2 THE MEAN-VALUE THEOREM (LAGRANGE'S THEOREM) 
Lagrange's Theorem. If a function f(x) is continuous on the 


interval [a, b] and differentiable at all interior points of the inter- 
val, there will be, within [a, 6], at least one point c, a « c «b, 


such that 
f (b) — f (a) = F (c) (b—a) (1) 
Proof. Let us denote by Q the number RUE that is, set: 


b—a 


nnd let us consider the auxiliary function F(x) defined by the 


equation 
F (x)- f (x) —f (a) — (x—a)Q (3) 


What is the geometric significance of the function F(x)? First 
write the equation of the chord AB (Fig. 95), taking into account 


that its slope is LOT) Q and 
that it passes through the point 
(a, f (a)): 

y—f (a) =Q(x—a) 
whence 

y=f (a) - Q(x—a) 
But =F (x) =f (x) — [f (a) +Q (x—- a)]. 


Thus, for each value of x, F(x) is 
equal to the difference between the 
ordinates of the curve y=f(x) and 
the chord y=f(a)+Q(x—a) for 
points with the same abscissa. 

It will readily be seen that F(x) is continuous on the interval 
Ja, b], is differentiable within the interval, and vanishes at the 
end points of the interval; in other words, F(a)—0, F(b) —0. 
llence, the Rolle theorem is applicable to the function F(x). By 
this theorem, there exists within the interval a point xc such 


that 
F'(c)=0 
But 
F’(x)=[' (x)—Q 
und so 
F (c)=f' (c)-Q=0 
whence 


Q=f'() 
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f b —f a y 


whence follows formula (1) directly. The theorem is thus proved. 

See Fig. 95 for an explanation of the geometric significance of 
the Lagrange theorem. From the figure it is immediately clear 
that the quantity Lo - re. is the tangent of the angle of incli- 
nation a of the chord passing through the points A and B with 
abscissas a and b. 

On the other hand, f’ (c) is the tangent of the angle of inclina- 
tion of the tangent line to the curve at the point with abscissa c. 
Thus, the geometric significance of (1^) or its equivalent (1) consists 
in the following: if at all points of the arc AB there is a tangent 
line, then there will be, on this arc, a point C between A and B 
at which the tangent is parallel to the chord connecting points A 
and B. 

Now note the following. Since the value of c satisfies the con- 
dition a «c <b, it follows that c—a < b—a, or 


c—a=860(b—a) 
where 0 is a certain number between O0 and 1, that is, 
0<0<1 
But then 
c=a+0(b—a) 


and formula (1) may be written as follows: 
F (6)—f (a) =(6—a)f [a+ 6(6—a)], 0<6<1 a”) 


4.3 THE GENERALIZED MEAN-VALUE THEOREM 
(CAUCHY’S THEOREM) 


Cauchy’s Theorem. /f f(x) and ọ (x) are two functions continuous 
on an interval [a, b] and differentiable within it, and «' (x) does 
not vanish anywhere inside the interval, there will be, in |a, b], 
a point x=c, a« c« b, such that 

f(b—f(a _ fo 1 
$0)—9 @ — AO) (1) 


Proof. Let us define the number Q by the equation 


. £5) — f (a) 

= Fey e 
It will be noted that (b) —« (a) 20, since otherwise q (b) would 
be equal to ọ (a), and then, by the Rolle theorem, the derivative 
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p' (x) would vanish in the interval; but this contradicts the sta- 
tement of the theorem. 
Let us construct an auxiliary functiofi 


F (x) =f (x)—f (a)—Q [9 (3) —9 (2)1 


It is obvious that F(a)=0 and F(b)=0 (this follows from the 
definition of the function F (x) and the definition of the number Q). 
Noting that the function F(x) satisfies all the hypotheses of the 
Rolle theorem on the interval [a, b], we conclude that there exists 
between a and b a value x —c (a« c « b) such that F' (c) «0. 
But F’ (x)= F (x) —Qq' (x), hence 

F' (c) =F (c) —Qq' (c) - 0 
.. FP (o) 
Qv 

Substituting the value of Q into (2) we get (1). 

Note. The Cauchy theorem cannot be proved (as it might appear 
at first glance) by applying the Lagrange theorem to the nume- 
rator and denominator of the fraction 

f (b) — f (a) 
9 (b) — 9 (a) 


Indeed, in this case we would (after cancelling out b— a) get the 
formula 


whence 


Foia — Fe 
p (b)— p (a) p (ca) 


in which a< c, <b, a< c, « b. But since, generally, c, ÆC, the 
result obtained obviously does not yet yield the Cauchy theorem. 


4.4 THE LIMIT OF A RATIO OF TWO INFINITESIMALS 


(EVALUATING INDETERMINATE FORMS OF THE TYPE v) 


Let the functions f(x) and (x), on a certain interval [a, b], 
satisfy the Cauchy theorem and vanish at the point x— a of this 
interval, f (a) —0 and o(a) —O. 


The ratio c is not defined for x —a, but has a very definite 


meaning for values of xa. Hence, we can raise the question 
of searching for the limit of this ratio as x — a. Evaluating limits 
of this type is usually known as evaluating indeterminate forms 


of the type T 
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We have already encountered such problems, for instance when 
considering the limit lim Snt and when finding derivatives of 


x0 


E ; sinx . a 
elementary functions. For x — 0, the expression — is meaningless; 


the function F (x) - 225 is not defined for x—0, but we have 


seen that the limit of the expression E as x — 0 exists and 
is equal to unity. 

L’Hospital’s Theorem (Rule). Let the functions f(x) and (x), 
in [a, b], satisfy the Cauchy theorem and vanish at the point x=a, 


that is, f(a)=q(a)=0; then, if the ratio DE has a limit as 
F(x) 


eo)" 
: PR na 50 
Jim oa Im v 


Proof. On the interval [a, b] take some point xz^a. Applying 
the Cauchy formula we have 
fe)—fQo  FPt( 
9 (9)— (a) E 
where & lies between a and x. But it is given that f (a) = ọ (a) — 0, 
and so 


x— a, there also exists jim and 


fo FO 
e PE (1) 
If x — a, then Ẹ— a also, since Ẹ lies between x and a. And 
if lim ^ w z A, then lim É P exists and is equal to A. Whence 
xa (x) ta 9 (5 
it is clear that 
f(x) F(B Fb FQ 
ingo ing Mpo mug d 


and, finally, 


TP, 
Hm 50 m Gl 


Note 1. The theorem holds also for the case where the functions 
f(x) or o (x) are not defined at, x —a, but 


lim f(x) 20, lim 9 (x) 20 
x-a xa 


In order to reduce this case to the earlier considered case, we 
redefine the functions f(x) and g(x) at the point x=a so that 
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they become continuous at the point a. To do this, it is sufficient 
lo put 


F(a)= lim f(x) -0, (a) — dim 9 (x) 0 


since it is obvious that the limit of the ratio Fo) as x — a does 


not depend on whether the functions f(x) and g(x) are defined 
al x—a. 

Note 2. If /' (a) — 9' (a) «0 and the derivatives f'(x) and q' (x) 
satisfy the conditions that were imposed by the theorem on the 
functions f(x) and ọ (x), then applying the l'Hospital rule to the 
ratio (| we arrive at the formula lim LG). jim PO... and 

g'(x) 9G) ru (9) 
sO forth, 
Note 3. If q'(a) 20, but f’ (x)0, then the theorem is appli- 


cable to the reciprocal ratio © 90) which tends to zero as x— a. 


To 
Ilence, the ratio a tends to infinity. 
Example 1. 
lim sin 5x — lim (sin 5x)’ lim 5.cos 5x __ 5 
x>0 3x ~~ x+0 (3¢)’ 7x20 3 3 
Example 2. 
1 
im PEE. n Ea ay 
r0 x x0 l 
Example 3. 
Gln E E ute ap eem e ng 
aro X—Sinx x0 l—cosx x0 Sinx x0 COSX l 


Mere, we had to apply the l'Hospital rule three times because the ratios of 


the first, second and third derivatives at x —0 yield the indeterminate orm. 


Note 4. The l'Hospital rule is also applicable if 
lim f(x) 20 and lim p(x)=0 
X0 xo 


Indeed, putting x — — , we see that z — 0 as x — oo and therefore 


"En )-« dino ( ju 
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o( 
ries p(t 
Jn 37 Jim Hal- i PTE 1 : 


which is what we wanted to prove. 


Example 4. 
k 1 
sin — k cos — | —— 
: : x 2 i k 
lim = lim ———~——_“= lim kcos—=k 
x» 1 xo d x> o x 
x x 


4.5 THE LIMIT OF A RATIO OF TWO INFINITELY 
LARGE QUANTITIES 


(EVALUATING INDETERMINATE FORMS OF THE TYPE =) 


Let us now consider the question of the limit of a ratio of two 
functions f (x) and q (x) approaching infinity as x — a (or as x — oo). 
Theorem. Let the functions f(x) and (x) be continuous and 
differentiable for all xa in the neighbourhood of the point a, 
the derivative q' (x) does not vanish; further, let 
lim f(x) 2oo, lim g (x)= oo 
X--a xa 


and let there.be a limit 


so fi (x) 
| In$-4 i 
Then there is a limit lim F(x) and 
xa 9 (x) 
lim 2 = jig LO 4 (2) 


xa P(*) xa (x) 


Proof. In the given neighbourhood of the point a, take two 
points a and x such that a< x« a (or a« x «a). By Cauchy’s 
theorem we have 


Fe—f(a)  f'(o) 
9(x)—o(a) (c) (3) 
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where a<c< x. We transform the left side of (3) as follows: 


| —f (2) 
AC imd A CO DO f(x) ^ PG) (4) 
9$0)—9(23 pe) (a) 
9 (x) 
From relations (3) and (4) we have 
NICO 
FO. Fo) ^ fo) 
gc) eG), (o) 
9 (x) 
Whence we find 
EIC 
Io. f © 9 (x) (5) 
g(x) (o), F(a) 
f(x) 


From condition (1) it follows that for an arbitrarily small e 7 0, 
a may be chosen so close to a that for all x —c wherea « c « a, 
the following inequality will be fulfilled: 


Fo. 
ve 4 | <e 
or 
f (o 
A—e<ge<Ate (6) 

Let us further consider the fraction 

9 (a) 

@ (x) 

— fte) 
"ae 


Fixing « so that inequality (6) holds, we allow x to approach a. 
Since f (x) — oo and (x) — œ as x —a, we have 


| 99 
i 9 (x) =] 
bue CE 
I(x) 


and, consequently, for the earlier chosen e >0 (for x sufficiently 
close to a) we will have 
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or 


I—e« — 94) ctype (7) 


Multiplying together the appropriate terms of inequalities (6) and 
(7), we get 
_ (a) 


(4—90—29 <L- ay <(A +e) (+8) 


f (a) 
fe 
or, from (5), 


(A~e) (1—e) «T€ < (Ate) (1 +e) 


Since e is an arbitrarily small number for x sufficiently close to a, 
it follows from the latter inequalities that 


lim POA 
x> aỌ (X) 
or, by (1), 
lim PG) 2, im POA 


x2aPl%) z>ap (*) 
which completes the proof. 
Note 1. If in condition (1) A=oo, that is, 
Fo 
lim Fo p ( 


then (2) holds in this case as well. Indeed, from the preceding 
expression it follows that 


g'(x) 
lim Fg = =e 
Then by the theorem just proved 
gp (x) __ 9' (x) 
imo Gl 
whence 
lim Te oo 
x^aü P (x) 


Note 2. The theorem just proved is readily extended to the 


case where x — oo. If lim f (x) — oo, lim q (x) 2 oo and Jim x 
xo 
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exists, then 
0 FG) qus F 
Jm 0) M arn 


(8) 


The proof is carried out by the substitution xat, as was done 
under similar conditions in the case of the indeterminate form 
z (see Sec. 4.4, Note 4). 


0 
Example 1. 


ad , iza REN 
lim —= lim —-= lim —=0 
xc X x+@ (*) taol 


Note 3. Once again note that formulas (2) and (8) hold only if 
the limit on the right (finite or infinite) exists. It may happen 
that the limit on the left exists while there is no limit on the 
right. To illustrate, let it be required to find 
x+sin x 

x 


lim 


This limit exists and is equal to 1. Indeed, 
; x+sin x I sin x 
lim ae lim (1+ 2 j=l 


x> o xo 


But the ratio of derivatives 


(x-+sinx)’  l--cosx — 
a) Sp 1 + cos x 
us x—+oo does not approach any limit, it oscillates between 0 
and 2. 


Example 2. 
a+b oam 205.2 
xm COX—d xeo x c 
Example 3. 
l 
tanx — cos? x  ,, 1 cos?3x , | 2-3 cos 3x sin 3x 
lim ana vt qo um y cos?x . mc 2 cos x sin x 
Bn *77$; cos3àx "703 ONE 
= lim cos 3x lim sin 3x _ lim 3sin3x (—!) _ (D) CD _3 
"ne: cos x a Sinx x Sinx (1) (1) (1) 


2 cg IRE 
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Example 4. 
Jm od Jim Du 
Generally, for any integral n > 0, 
nxn- n(n—l)...1 


x wc € x0 


The other indeterminate forms reduce to the foregoing cases. 
These forms may be written symbolically as follows: 


(a) 0-00, (b) 0°, (c) 00°, (d) 1*, (e) oo — oo 
They have the following meaning. 
(a) Let lim f(x) 20; lim ọ (x)=; it is required to find 
x-a xa 
lim [f (4) e 60] 
that is, the indeterminate form 0. oo. 


If the required expression is rewritten as follows: 


lim [f () € (9] = lim m 


^o 

or in the form 
lim [f (x) @ (x)] — lim 20) 

T) Gi 

then as x—a we obtain the indeterminate form $ or = . 
Example 5. 
1 
2m x" |n x — 2m mx. lim ad =— lim ET 
+0 2.0 ^ x20 | EN x07 
x" xn*1 

(b) Let 


lim f(x) 20, ling (x) =0 
x>a 


xa 


it is required to find 


lim [f po] e 


or, as we say, to evaluate the indeterminate form 0°. 


Putting 
y = [F 0] 
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lake logarithms of both sides of the equation: 
Ing — e) [Inf )] 

As x—a we obtain (on the right) the indeterminate form 0-0. 
l'inding lim Ing, it is easy to get lim y. Indeed, by virtue of the 
continuity of the logarithmic function, lim Ing — 1n lim y and if 
In lim y =b, it is obvious that lim y-e. If. in particular, b = +0 
dr i259; then we will have ling = + oo or 0, respectively. 

Example 6. It is required to find ain x*. Putting y —x* we find In lim y = 
— lim In y — lim In (x*) = lim (x In x); 

1 


lim (x In x)= lim Aur lim —~~=~— lim x=-0 
x0 xc d x0 l1 Xx 
x x? 


Consequently, In lim y —0, whence lim y —e9— 1, or 


lim x* = | 
x 


The technique is similar for finding limits in other cases. 


4.6 TAYLOR'S FORMULA 


Let us assume that the function y= f(x) has all derivatives up 
lo the (n-- 1)th order, inclusive, in some interval containing the 
point x=a. Let us find a polynomial y—P,(x) of degree not 
above n, the value of which at .x—a is equal to the value of the 
function f(x) at this point, and the values of its derivatives up 
to the nth order at x —a are equal to the values of the correspond- 
ing derivatives of the function f(x) at this point: 


Pa (a) =f (a), Pala) =F (a), P, (a) — f" (a), ttt, PP (a) ^ f (a) (1) 


It is natural to expect that, in a certain sense, such a polynomial 
Is "close" to the function f(x). 
Let us look for this polynomial in the form of a polynomial in 
powers of (x—a) with undetermined coefficients: 
P, (x) = C, +C, (x—a)+C, (x—a)? + C, (x —a)?® 
+... C,(x—a) (2 


We define the undetermined coefficients C,, C,, ..., C, so that 
conditions (1) are satisfied, 


10 2081 
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Let us first find the derivatives of P, (x): 
P, (x) =C, + 2C, (x —a) + 3C, (x—a)?+ ... 4- nC, (x —a)"7! | 
P4,(x) = 2:1C,4- 3-2C, (x —a) +... +n (an—1) C, (x —a)y^7? 


. . o èo o o o o o o o o c o o c5 5 5 o c5 c5: c5 c5 c5 5 t5 


PO (x) = n(n—l)... 2-1-C, 


Substituting, into the left and right sides of (2) and (3), the 
value of a in place of x and replacing, by (1), P,(a) by f(a), 
P,(a) =f" (a), etc., we get 

f (a) C, 

F (a) - C, 

F (a) -- 2-1C, 
F” (2a) 5 3.2.1C, 


MD C MO CM 


f? (a) 2 n (n —1) (n—2) ... 2-1C, 
whence we find 
C,-f(à). C,-fl(dà, G= hf, | 


x» l (4) 
C, =z! (a), e... C,—1iz - ; 1" (a) ) , 


Substituting into (2) the values of C,, C,, ..., C, that have been 
found, we get the required polynomial: 


P, (x)= f(a) +22 f (a) + SS f (a) 4-89 p^ (a) 
+... +2" jo — (5 


Designate by R,(x) the difference between the values of the given 
function f(x) and the constructed polynomial P,(x) (Fig. 96): 


R, (x) = eo f(x)—P, (x) 
whence 


FX) — P, (x) + Ry (2) 
or, in expanded form, 
Fo) — f) +2527 @+25% ra) 
+... ESS fom ay +R, (x) (6) 
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R,, (x) is called the remainder. For those y 
values of x, for which the remainder 
R,(x) is small, the polynomial P, (x) 
yields an approximate representation of ° 
the function f (x). 

Thus, formula (6) enables one to rep- 
lace the function y=f(x) by the poly- 
nomial y =P, (x) to an appropriate deg- 
ree of accuracy equal to the value of ` 
the remainder R, (x). 

Our next problem is to evaluate the 
quantity R, (x) for various values of x. 


Let us write the remainder in the form Fig. 96 
Ee (x—a)”+1 
Ra (x) igi (n+ 1)! Q (x) (7) 


where Q(x) is a certain function to be defined, and accordingly 
rewrite (6): 


I0) =Fa) +252 f (a) 4- 25" f (a) 
$e. $F pom (a) + Er Qu) (e) 


For fixed x and a, the function Q(x) has a definite value; denote 
it by Q. 

Let us further examine the auxiliary function of ¢ (¢ lying between 
a and x): 


F=f ier n) 39 rio 


(x —1)" tn (x—t)n*! 
—m- I 0—^ wr c 


where Q has the value defined by the relation (6); here we con- 
sider a and x to be definite numbers. 
We find the derivative F’ (t): 
T " , —t t 2(x—1) pw» 
F =F OH OE rom Pwo 


Roe POOH... — p(t) qi 1 fim (t) 


—t 1) (x— t)” 
eae eoi S 


or, on cancelling, 
F (t) = — ED pot qq) Eg (8) 


fa 
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Thus, the function F(t) has a derivative at all points ¢ lying near 
the point with abscissa a(a<t<x when a« x and atx 
when a > x). 

It will further be noted that, on the basis of (6’), 


F(x)=0, F(a)— 


Therefore, the Rolle theorem is applicable to the function F(t) 
and, consequently, there exists a value ¢=&§ lying between a and 
x such that F'(E) 20. Whence, on the basis of relation (8), we get 


—£g-» port (E) + e Q=0 


and from this 


Q=frr E) 


Substituting this expression into (7), we get 


R, (x) = SoS prem G) 


This is the so-called Lagrange form of the remainder. 
Since E lies between x and a, it may be represented in the form * 


E—a-F-0(x—a) 
where 0 is a number lying between O and 1, that is, 0c 0« l; 
then the formula of the remainder takes the form 


R, (x) = ET fon [at 6 (x—a)] 


The formula 


A= Hr OEE rO. 
EE "e jo » Renae f"*) [a+0(x—a)] (9) 


is called Taylor’s formula of the function f (x). 
If in the Taylor formula we put a—0 we will have 


FG) FO POM QO-.. 
TL (0) 4- — f+) (0x) (10) 


where 0 lies between 0 and 1. This special case of the Taylor for- 
mula is sometimes called Maclaurin’s formula. 


* See end of Sec. 4.2. 


4.7 Expansion of e*, sin x, cosx in a Taylor series 149 


4.7 EXPANSION OF THE FUNCTIONS e* , sin x, 
AND cos x IN A TAYLOR SERIES 


1. Expansion of the function f (x)= e*. Finding the successive 
derivatives of f(x), we have 


f(x) =e, f0-1 
PFo)-e, PF(0)21 
fm (ayer, Poi 
Substituting the expressions obtained into formula (10) (Sec. 4.6), 
we get 


2 n+l 
eal T+ Ftge. tet aye 0«9«1 


If |x|<1, then, taking 1—8, we obtain an estimate of the 
remainder: 


R,« 43 < 107* 
For x = 1 we get a formula that permits approximating the number e: 
1 
e=Itltatat... +e 


Calculating to the sixth decimal place,* and then rounding to five 
decimals, we have 
e = 2.71828 


Here the error does not exceed 2, or 0.00001. 
Observe that no matter what x is, the remainder 


R, = 


ntl 
(n4- 01 
Indeed, since 0 < 1, the quantity e** for fixed x is bounded (it 


is less than e* for x >0 and less than 1 for x « 0). 
We shall prove that, no matter what the fixed number x, 


&* —0 as n— œ 


xnl 0 
UD as n— œ 
Indeed, 
Mode NET eg MUN 
(n4-313] |1 2 37m nti 


* Otherwise the overall rounding error may considerably exceed R, (for 
Instance, for 10 terms, this error can exceed 5.10- 5). 
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If x is a fixed number, there will be a positive integer N such 


that 
|x| <N 


We introduce the notation (T then, noting that 0 « q « 1, 


we can write for n=N +1, N+2, N 4-3, etc. 
xnl 
(ndr 

x x x x x 
Bl- -rall nil 


3 
x xN-1 n- 
SU ug US ped eod ane ae 


1:52.03: 


n 


for the reason that 


x x x 
n =q, xul ED l< 
But SS is a constant quantity; that is to say, it is independ- 
ent of n, while g"-"*? approaches zero as n —oo. And so 
T xntl 
2n arp? (1) 


nfl 
Consequently, R, =e or also approaches zero as n approa- 
ches infinity. 

From the foregoing it follows that for any x (if a sufficient 
number of terms is taken) we can evaluate e” to any degree of 
accuracy. 

2. Expansion of the function f (x)=sinx. We find the succes- 
sive derivatives of f (x)= sin x: 


f(x) =sinx f (0) =0 

F (x) —cosx — sin (x-- 5), f (0)=1 

f" (x) =—sinx=sin(x+24), f’(0)=0 
F” (x)= —cosx = sin (x+ 35) y F'"(0)02—1 
PY (x) =sinx=sin(x+4%), f” (0)=0. 
f™ (x) = sin Gen) ; f (0) = sin ny 


fet (x) = sin (++ (n+ 1)$) , [U* (E) =sin [E + 1) zl 
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Substituting the values obtained into (10), Sec. 4.6, we get an 
expansion of the function f(x)=sinx by the Taylor formula: 


5 n n+. £ 
sinx=1—ġ -E—.. +5 sinn 5 tsn [e+ e 5$] 
Since |sin [1-04 5$] |<1, we have lim R,(x)=0 for all 
values of x. 


Let us apply the formula in order to approximate sin 20°. Put 
n -3, thus restricting ourselves to the first two terms of the 
expansion: 


" o. «nq Tu D/nM 
sin 20 -sn$e$—ga($) = 0.342 
Let us estimate the error, which is equal to the remainder: 
M T 4] 
IR, E | (Z) qin €+ 2m | <(Z)' ~ 0.00062 < 0.001 


Hence, the error is less than 0.001, and so sin 20°=0.342 to 
three places of decimals. 


| 
' 
\ 
1 
[ 
l 
\ 
\ 
\ 
\ 


b assibaE LS 
2: Hell taille 
^ / 


Fig. 97 


Fig. 97 shows the graphs of the function f(x)=sinx and the 

first three approximations: S, (x) — x, S, (x) =*x—F, S, (x) =x— 
xd 

“ay Dr 


3. Expansion of the function f (x)= cosx. Finding the values 
of the successive derivatives for x —0 of the function f (x) =cosx 
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and substituting them into the Maclaurin formula, we get the 
expansion 


cosx=1—F4+F—...+Fcos (nF) +A cos [E+ (n +1) F] 


nl 


ISI «Ixl 


Here again, lim R,(x)=0 for all values of x. 
nro 


Exercises on Chapter 4 


Verify the truth of Rolle's theorem for the functions: 1. y=x?—3x-+2 on 
the interval [1, 2]. 2. y — x3--5x*—6x on the interval (0, 1]. 3. y=(x—1) x 
x(x—2) (x—3) on the interval [1, 3]. 4. y —sin?x on the interval [0, x]. 

5. The function f(x)—4x?--x?—4x— 1 has roots I and —1. Find the root 
of the derivative f'(x) mentioned in Rolle's theorem. 


6. Verify that between the roots of the function y — j/ X1 — 5x-+6 lies the 
root of its derivative. 
7. Verify the truth of Rolle's theorem for the function y — cos? x on the 


: n x 
interval |-7 qr . 


8. The function eimi p x* becomes zero at the end points of the inter- 
val [—1, 1]. Make it clear that the derivative of this function does not vanish 
anywhere in the interval (—1, 1). Explain why Rolle's theorem is not appli- 
cable here. 

9. Form Lagrange’s formula for the function y=sinx on the interval 
[x1 x]. Ans. sin x, — sin xı = (x4 —2) Cos c, x1 < C< xs. 

10. Verify the truth of the Lagrange formula for the function y — 2x — x? 
on the interval [0, 1]. 

11. At what point is the tangent to the curve y — x" parallel to the chord 
from point M,(0, 0) to M,(a, a")? Ans. At the point with abscissa 

a 


c= a7. . 
n 
12. At what point is the tangent to the curve y — 1n x parallel to the chord 
linking the points M;(l, 0) and M,(e, 1)? Ans. At the point with abscissa 
c=e—l. 
Applying the Lagrange theorem, prove the inequalities: 13. e*>1-++x. 
14. In (14x) < x (x > 0). 15. 6"—a" < nb"-1(b—a) for (b > a). 16. arctan x < x. 
17. Write the Cauchy formula for the functions f(x)—x?*, q (x)— X? on the 


interval [1, 2] and finde. Ans. ext. 


Evaluate the following limits: 


— X p~% RE 
18. lim 2! Ans. -L. 19. lim ČEŠ, Ans. 2.20. tim 01 3— X , Ans 2. 
x1 %"—! n x0 Sinx x »0X—Sin x 
x? i 
21. lim S. Ans. —2. 22. lim ——!"*__. Ans. There is no limit 
x20 COS X— x50 V1—cos x 
"d 3 QQ dnsinx 
2 0 — V2 —0). , ——. _——=—. 
(V2 s x—+ V2 as x—-—0). 23. lim G3 Ans. —4 


x 
ndr 
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a* —b* x— arcsin x 1 

150 3 singx  " ! 6" 

26. lim sinx—sina. . : eJ --siny—1 
xa x—a yo 0 In (1 +y) 


Xx — — 
28. lim PESE UE: Ans. 3. 29. lim ——. Ans. —. 30. lim E 


x0 3x? + x* 
In (1+4) ined 
(where n » 0). Ans. 0. 31. lim Gu e DA : ; ; f a, 
xoc arctanx x9 In x—1 


24. lim Ans. Ìn 


o|8 


Ans. —1. 33. lim 4. Ans. 0 for a» 0, œ for a<0.34. lim & 
yo X-— o 
In sin 3x In tan 7x 
Ans ! 35 oA In sin x Ans l cd mm In tan 2x Ange A 


i In (x—1)—x . m. 


Ans. 0. 38. lim (1— x) tan Ans. 2: 
x1 ui 


39. lim PI ONERE Is . Ans. —=. 40. lim NE . Ans. —l. 
x1—]1 x—1 Inx lnx 


41. lim (sec p—tan g). Ans. 0. 42. lim | 3 =p] Ans. L 43. lim x cot 2x. 
n x1 2 x0 

ers 

L 

Ans. +. 44. lim xe. 


; Ans. co. 45. lim 3175 Ans, 4 46. lim 9/2. Ans. 1. 


x0 x1 t>o 


1 
i aL 
47. lim (x) an* Ans. |. 48. lim CZJE Ans. es. 49. lim (cot x)!"*, 
/ 


x0 xo x0 


» E 90 9 
am 


2 


x 1 
—-x : pias 
Ans. L. 50. lim (cosx)? . Ans. |. 51. lim (sv. Ans. zi 
e ye 


nx tan > 1 
52. lim (tan =) . Ans. ruis Expand, in powers of x—2, the polyno- 
x1 
mial — x*—533-EBx*-Ex-F2. Ans. —7 (x—2)— (x — 2)? 4- 3(x — 2)? + (x — 2)*. 
54. Expand, in powers of x--1, the polynomial x5-+ 2x4—x?+x-+1. Ans. 
(x4- 122-2 (x-+ 1) —3 (x--1)*-F(x4- 1)5.. 55. Write Taylor's formula for the 
x—1 | (x—1)* 1 


function y= Vx when a—1, n—3. Ans. Ve=14+——: QUU TU 
7 


UT. : 
+a Ug ap Tg ee , 0< 0< 1. 56. Write the Mac- 
laurin formula for the function y= V 1--x when n=2. Ans. V 1o -x—14- 
+ sing - E g:0«9« 1. 87. Using the results of the preced- 
16(1--0 ? 
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ing exercise, estimate the error of the approximate equation V1l+x x 
z M y-l when x=0.2. Ans. Less than 


8 2.103* 
Determine the origin of the approximate equations for small values of x 
and estimate the errors of these equations: 58. ln cosx &—.-ig 


58. tanx = ta 60. arcsin xz LE . 61. arctanx x x2. 


i cdd Seld e+e. 63. In (x-- VTZ) x 1—45 


ie Taylor’s formula, compute the limits of the following expressions: 


— sij 2 — sin? 
64. lim —E—9* . Ans. 1 6s. qm Hsin Ans, o, 
x>0 ex—]—x- X x0 ]—e-* 
66. lim 2(tanx—sin 25 Ans, | 67. tim LE In (14) ]. Ans. 0. 
x20 i 40 x0 e 
/ 1 cotx 1 l 2 
MES 3 el cus 2 
68. Lot. x J Ans. =. 69. Hm € cot x. Ans. =. 


CHAPTER 5 


INVESTIGATING THE BEHAVIOUR OF FUNCTIONS 


5.1. STATEMENT OF THE PROBLEM 


A study of the quantitative aspect of natural phenomena leads 
to the establishment and study of functional relations between the 
variables involved. If such a functional relationship can be expressed 
analytically, that is, in the. form of one or more formulas, we are 
then in a position to investigate it with the tools of mathematical 
analysis. For instance, a study of the flight of a shell in empty 
space yields a formula that gives the dependence of the range R 
upon the angle of elevation @ and the initial velocity v,: 


vé sin 2a 
Wes g 
(y is the acceleration of gravity). 

With this formula we can determine at what angle « the range 
R will be greatest, or least, and what the conditions must be for 
the range to increase as the angle « is increased, etc. 

Let us consider another instance. Studies of oscillations of a load 
on a spring (of a railway car or automobile) yielded a formula 
showing how the deviation y of the load from a position of equi- 
librium depends on the time /: 


y =e7*t (A cos ot + B sin ot) 


l'or a given oscillatory system the quantities k, A, B, œ that enter 
into this formula have a very definite meaning (they depend upon 
{he elasticity of the spring, the load, etc., but do not change 
with time ¢) and for this reason are considered constant. 

On the basis of this formula we can find out at what values of 
I the deviation y will increase with increasing t, how the maximum 
deviation varies as a function of time, for what values of ¢ we 
observe these maximum deviations, for what Values of ¢ we obtain 
maximum velocities of motion of the load, and a number of other 
things. 

All these questions are embraced by the concept “investigating 
the behaviour of a function”. It is obviously very difficult to de- 
termine all these questions by calculating the values of a function 
at specific points (like we did in Chapter 2). The purpose of this 
chapter is to establish more general techniques for investigating 
the behaviour of functions. 
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5.2 INCREASE AND DECREASE OF A FUNCTION 


In Sec. 1.6 we gave a definition of an increasing and a decrea- 
sing function. We will now apply the concept of the derivative 
to investigate the increase and decrease of a function. 

Theorem. (1) /f a function f(x), which has a derivative on an 
interval [a, b], increases on this interval, then its derivative on 
a, b] is not negative, that is, f (x) >0. 

(2) If the function f(x) is continuous on the interval [a, b] and 
is differentiable on (a, b), where F (x) 5 0 for a« x « b, then the 
function increases on the interval [a, b]. 

Proof. We start by proving the first part of the theorem. Let 
f(x) increase on the interval [a, b]. Increase the argument x by Ax 
and consider the ratio 


DE (1) 


Since f (x) is an increasing function, 


f (x+Ax) f(x) fo Ax>0 
d 
e Ffx--Ax) < f(x) for Ax<0 


In both cases 
Heras! (x) > 0 (2) 


and consequently 
tay FAx) t (x) 
NC ea 

which means f’ (x) >0, which is what we set out to prove. [If we 
had f'(x)« 0, then for sufficiently small values of Ax, ratio (1) 
would be negative, but this would contradict relation (2).] 

Let us now prove the second part of the theorem. Let f’ (x) 5 0 
for all values of x on the interval (a, b). 
“I us consider any two values x, and x,, x, < x,, on the interval 
a, b]. 

By Lagrange's mean-value theorem we have 


Fo9—rQG)-f G0). n«&«x 


It is given that f’ (E) > 0, hence f (x,) —f (xj) > 0, and this means 
that f(x) is an increasing function. 

There is a similar theorem for a decreasing (differentiable) 
function as well, namely: 

If f(x) decreases on an interval [a, b], then f’ (x) «O0 on this 
interval. If f’ (x) «0 on (a, b), then f(x) decreases on [a, b]. [Of 
course, we again assume that the function is continuous at all 
points of [a, b] and is differentiable everywhere on (a, b).] 
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Note. The foregoing theorem expresses the following geometric 
fact. If on an interval [a, 6] a function f(x) increases, then the 
tangent to the curve y=f(x) at each point on this interval forms 
an acute angle q with the x-axis or (at ceftain points) is horizontal; 
the tangent of this angle is not negative: f’ (x) = tan ọ > 0 (Fig. 98a). 
If the function f(x) decreases on the interval [a, 5], then the angle 
of inclination of the tangent line forms an obtuse angle (or, at some 


Fig. 98 


»ints, the tangent line is horizontal) the tangent of this angle 
s not positive (Fig. 98b). We can illustrate the second part of the 
theorem in similar fashion. This theorem permits judging the increase 
or decrease of a function by the sign of its derivative. 


Example. Determine the domains of increase and decrease of the function 
y=x4 

Solution. The derivative is equal to 
y' =43 


l'or x > 0 we have y’ > 0 and the function increases; for x < 0 we have y’ <0 
and the function decreases (Fig. 99). 


5.3 MAXIMA AND MINIMA OF FUNCTIONS 


Definition of a maximum. A function f(x) has a maximum at 
the point x, if the value of the function f(x) at the point x, is 
greater than its values at all points of a certain interval containing 
the point x,. In other words, the function f(x) has a maximum 
when xx, if f (x, J- Ax) < f (x,) for any Ax (positive and negative) 
that are sufficiently small in absolute value.* 


* This definition is sometimes formulated as follows: a function f(x) has 
a maximum at x, if it is possible to find a neighbourhood (a, B) of x, (œ < x < p 
auch that for all ponit of this neighbourhood different from x, the inequality 
[ (x) < f (xı) is fulfilled. 
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For example, the function y=f(x), whose graph is given in 
Fig. 100, has a maximum at x =x. 
Definition of a minimum. A function f(x) has a minimum at 


Xxx, 
F (xa + Ax) > F (x) 


for any Ax oe and negative) that are sufficiently small in 
absolute value (Fig. 

For instance, the UE y —x* considered at the end of the 
preceding section (see Fig. 99) has a minimum for x=0, since 
y=0 when x —0 and y œ> 0 for all other values of x. 


Ola a, rr Zs b t 
Fig. 99 Fig. 100 


In connection with the definitions of maximum and minimum, 
note the following. 

1. A function defined on an interval can reach maximum and 
minimum values only for values of x that lie within the given 
interval. 

2. One should not think that the maximum and minimum of a 
function are its respective largest and smallest values over a given 
interval: at a point of maximum, a function has the largest value 
only in comparison with those values that it has at all points 
sufficiently close to the point of maximum, and the smallest value 
only in comparison with those that it has at all points suf ficiently 
close to the minimum point. 

To illustrate, take Fig. 101. Here is a function, defined on the 
interval [a, 6], which 

at x —x, and x— x, has a maximum, 

at x —x, and x— x, has a minimum, 
but the minimum of the function at x=x, is greater than the 
maximum of the function at x=x,. At x —b, the value of the 
function is greater than any maximum of the function on the interval 
under consideration. 
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The generic terms for maxima and minima of a function are 
extremum (pl. extrema) or extreme values of the function. 

To some extent, the extrema of a function and their positions 
on the interval [a, 6] characterize the variation of the function 
versus changes in the argument. y 

Below we give a method for 
finding extrema. 

Theorem 1. (A necessary condi- 
tion for the existence of an extre- 
mum). /f at a point x=x, a 
differentiable function y=f (x) 
has a maximum or minimum, its 
derivative vanishes at this point: 


F (x,) =0. : Ü I 
Proof. For definiteness, let us a IQ; 3; Iy, b 
assume that at the point x — x, Fig. 101 


the function has a maximum. 
Then, for sufficiently small (in absolute value) increments 
Ax(Axz&*0) we have 


f(x + Ax) < f 03) 
that is, 
f (x, + Ax) —f (x) < 0 
But in this case the sign of the ratio 
Fixit Ax) —f (x1) 


Ax 
is determined by the sign of Ax, namely: 


Patan — 03) s 9 when Ax <0 


Les a 1 (a) « 0 when Ax>0 
By the definition of a derivative we have 
Ü re li f (x; + Ax) — f (x) 
j (4) ene Ax 
If f(x, has a derivative at x= -x,, the limit on the right is 
independent of how Ax approaches zero (remaining positive or ne- 


gative). 
But if Ax — 0 and remains negative, then 


F (x) 20 


But if Ax— 0 and remains positive, then 
F (x) <0 
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Since f’ (x,) is a definite number that is independent of the way 
in which Ax approaches zero, the latter two inequalities are con- 
sistent only if 

F (%,) =0 


The proof is similar for the case of a minimum of a function. 
Corresponding to this theorem is the following obvious geometric 
fact: if at points of maximum and minimum, a function f(x) has 
a derivative, the tangent line to the curve 
y=f(x) at each point is parallel to the x-axis. 
Indeed, from the fact that f’ (x,)=tang=0, 
where ọ is the angle between the tangent line 
and the x-axis, it follows that ọ =0 (Fig. 100). 
From Theorem | it follows immediately that 
if for all considered values of the argument x the 
function f(x) has a derivative, then it can have 
an extremum (maximum or minimum) only at 
those values for which the derivative vanishes. The 
converse does not hold: it cannot be said that 
there definitely exists a maximum or minimum ‘for 
every value at which the derivative vanishes. For 
instance, in Fig. 100 we have a function for 
Fig. 102 which the derivative at x=x, vanishes (the 
tangent line is horizontal), yet the function at 

this point is neither a maximum nor a minimum. 
In exactly the same way, the function y= x? (Fig. 102) at x «0 

has a derivative equal to zero: 


(y )«-e = (3x?) 29 =0 


but at this point the function has neither a maximum nor a mini- 
mum. Indeed, no matter how close the point x is to O, we will 
always have 


x3 «0 when x <0 
and 
x® 0 when x 50 


We have investigated the case where a function has a derivative 
at all points on some closed interval. Now what about those points 
at which there is no derivative? The following examples will show 
that at these points there can only be a maximum or a minimum, 
but there may not be either one or the other. 


Example 1. The function y —|x| has no derivative at the point x — 0 (at this 
point the curve does not have a definite tangent line), but the function has a 
minimum at this point: y —0 when x=0, whereas for any other point x diffe- 
rent from zero we have y > 0 (Fig. 103). 
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RE 


3/2 
Example 2. The function y= liec) has no derivative at x —0, since 
2 1 1 


3 
y-— 1—x? Ag becomes infinite at x»0, but the function has 


n maximum at this point: f (0) —1, f (x) < 1 for x different from zero (Fig. 104). 


Example 3. The function y— y/ x has no derivative at x —0 (y' —> œ as 
x—+ 0). At this point the function has neither a maximum nor a minimum: 
f(0)==0, F(x) <0 for x <0, f(x) > O for x > O (Fig. 105). 

y 


Ü 
Fig. 103 Fig. 104 


Thus, a function can have an extremum only in two cases: either 
at points where the derivative exists and is zero, or at points where 
the derivative does not exist. y 

It must be noted that if the de- 
rivative does not exist at some 
point (but exists at nearby points), 
then at this point the derivative 
is discontinuous. = 

The values of the argument for 
which the derivative vanishes or 
is discontinuous are called critical Fig. 105 
points or critical values. 

From what has been said it follows that not for every critical 
value does a function have a maximum or a minimum. However, 
if at some point the function attains a maximum or a minimum, 
this point is definitely critical. And so to find the extrema of a 
function do as follows: find all the critical points, and then, in- 
vestigating separately each critical point, find out whether the 
function will have a maximum or a minimum at that point, or 
whether there will be neither maximum nor minimum. 

Investigation of a function at critical points is based on the 
following theorem. 

Theorem 2. (Sufficient conditions for the existence of an extre- 
mum). Let there be a function f(x) continuous on some interval 
containing a critical point x, and differentiable at all points of the 
interval (with the exception, possibly, of the point x, itself). If in 
moving from left to right through this point the derivative changes 
sign from plus to minus, then at x — x, the function has a maximum. 


ya 
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But if in moving through the point x, from left to right the derivative 
changes sign from minus to plus, the function has a minimum at 
this point. 
And so 
if (a) i F (x) > 0 when x< x, 
F (x) <0 when x > x, 
then at x, the function has a maximum; 
if (b) i r (x) « 0 when x « x, 
F (x) > 0 when x >x 
then at x, the function has a minimum. Note here that the con- 
ditions (a) or (b) must be fulfilled for all values of x that are 
sufficiently close to x,, that is, at all points of some sufficiently 
small neighbourhood of the critical point x,. 
Proof. Let us first assume that the derivative changes sign from 


plus to minus, in other words, that for all x sufficiently close to 
x, we have 


f’ (x) > 0 when x< x, 
f’ (x) <0 when x > x, 


Applying the Lagrange theorem to the difference f (x)—f (x) 
we have 
F(x)—f (4) =F 6 x—x) 


where Ẹ is a point lying between x and x. 
(1) Let x < x,; then 
E< x, P(0 0, Pl'((x—x) «0 
and, consequently, 
Fo)—f 0) «0 
or 
f(x) < F(x) (1) 
(2) Let x >x; then 
E >x» (EE) <0, P(B(x—x)«0 
and, consequently, 


fo)—f0) <0 
F(x) < F(x) (2) 


The relations (1) and (2) show that for all values of x sufficiently 
close to x, the values of the function are less than those at x,. 
Hence, the function f(x) has a maximum at the point x,. 


or 
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The second part of the theorem on the sufficient condition for 
a minimum is proved in similar fashion. 

Fig. 106 illustrates the meaning of Theorem 2. 

At x=x,, suppose f’ (x,)=0 and let the following inequalities 
be fulfilled for all x sufficiently close to x,: 


PFx)»0 when x < x, 
Fo) <0 when x » x, 


Then for x< x, the tangent to the curve forms with the x-axis 
an acute angle, and the function increases, but for x x, the 
langent forms with the x-axis an obtuse angle, and the function 
decreases; at x — x, the function passes from increasing to decrea- 
sing values, which means it has a 


maximum. d 
If at x, we have f'(x,) —0 and 
for all values of x sufficiently close 
lo x, the following inequalities 
hold: 
f’ (x) <0 when x < x, 
F(x)»0 when x > x, I,0/ i1, I c 
then at x< x, the tangent to the Fig. 106 


curve forms with the x-axis an 
obtuse angle, the function decreases, and at x x, the tangent 
to the curve forms an acute angle, and the function increases. 
At x —x, the function passes from decreasing to increasing values, 
which means it has a minimum. 

If at x —x, we have f’ (x,) —0 and for all values of x sufficiently 
close to x, the following inequalities hold: 


F (x) > 0 when x< x, 
Fx) >0 when x» x, 


then the function increases both for x « x, and for x  x,. There- 
fore, at x —x, the function has neither a maximum nor a mini- 
mum. Such is the case with the function y — x? at x=0. 

Indeed, the derivative y'—3x?, hence, 


(y')x=0 — 0 
(J)x«o >0 
(y) 0 


and this means that at x=0 the function has neither a maximum 
nor a minimum (see Fig. 102). 
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5.4 TESTING A DIFFERENTIABLE FUNCTION FOR MAXIMUM 
AND MINIMUM WITH A FIRST DERIVATIVE 


The preceding section permits us to formulate a rule for testing 
a differentiable function, y= f(x), for maximum and minimum. 

|. Find the first derivative of the function, i.e., f'(x). 

2. Find the critical values of the argument x; to do this: 

(a) equate the first derivative to zero and find the real roots of 
the equation f’ (x) =0 obtained; 

(b) find the values of x at which the derivative f’ (x) becomes 
discontinuous. 

3. Investigate the sign of the derivative on the left and right 
of the critical point. Since the sign of the derivative remains 
constant on the interval between two critical points, it is sufficient, 
for investigating the sign of the derivative on the left and right 
of, say, the critical point x, (Fig. 106), to determine the sign of 
the derivative at the points œ and B(x, «a < x,, x, « B < x, 
where x, and x, are the closest critical points). 

4. Evaluate the function f(x) for every critical value of the 
argument. 

This gives us the following diagram of possible cases: 


Signs of derivative f’ (x) when passing through 
critical point x,: Character of critical point 


x=, 


F (1) =0 or is discon- Maximum point 
tinuous 


P (x,)=0 or is disconti- Minimum point 
nuous 


F (x1) «0 or is disconti- Neither maximum nor 
nuous minimum (function increa- 
ses) 


F (xı) -0 or is disconti- Neither maximum nor 
, nuous minimum (function dec- 
reases) 


Example 1. Test the following function for maximum and minimum: 
y — ape I 


Solution, 1. Find the first derivative: 
y' =x —4x 4-3 
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2. Find the real roots of the derivative: 
x3—4x--3—0 

Consequently, é 
xX=1, x,—3 


The derivative is everywhere continuous and so there are no other critical 
points. 


3. Investigate the critical values and record the results in Fig. 107. 
Investigate the first critical point x, —1. Since y’ — (x— 1) (x — 3), 


for x< 1 we have y’=(—)-(—) >0 
for x > 1 we have y’=(+)-(—) <0 
Thus, when passing (from left to right) through the value x,— 1 the deri- 


vative changes sign from plus to minus. Hence, at x— 1 the function has a 
maximum, namely, 


7 
(Ysa z 


Investigate the second critical point x,—3: 
when x <3 we have y’=(+)-(—) <0 
when x 2 3 we have g' —(--):(4-) >0 
Thus, when passing through the value x--3 the derivative changes sign 
from minus to plus. Therefore, at x —3 the function has a minimum, namely: 
(g)xzs l 


This investigation yields the graph of the 
function (Fig. 107). 


Fig. 107 Fig. 108 


Example 2, Test for maximum and minimum the function 


g=) yE 
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Solution. 1. Find the first derivative: 
i ae tee 2(x—1)  5x—2 


3yx -5 V/* 
2. Find the critical values of the argument: (a) find the points at which 
the derivative vanishes: 


(b) find the points at which the derivative becomes discontinuous (in this 
instance, it becomes infinite). Obviously, that point is ; 


Xg—0 
(It will be noted that for x,—0 the function is defined and continuous.) 


There are no other critical points. 
3. Investigate the character of the critical points obtained. Investigate the 


point ng: Noting that 
(9) <0, () 4 >0 
VeL lain 


we conclude that at x— the function has a minimum. The value of the 
function at the minimum point is 


o a-(12)Vi--1V8 


Investigate the second ndm point x—0. Noting that 
(co 20 Wes 9 <9 


we conclude that at x=0 the function has a maximum, and (y),.9—0. The 
graph of the investigated function is shown in Fig. 108. 


5.5 TESTING A FUNCTION FOR MAXIMUM 
AND MINIMUM WITH A SECOND DERIVATIVE 


Let the derivative of the function y= f(x) vanish at x —x,; we 
have f'(x,) —0. Also, let the second derivative f'(x) exist and be 
continuous in some neighbourhood of the point x,. Then the fol- 
lowing theorem holds. 

Theorem. Let f'(x,) —0; then at x— x, the ee has a maxi- 
mum if f"(x,)<0, and a minimum if f" (x,) > 

Proof. Let us first prove the first part of i theorem. Let 


F 9) =0 and f(x) <0 


Since it is given that f’(x) is continuous in some small interval 
about the point x —x,, there will obviously be some small closed 
interval about the point x —x,, at all points of which the second 
derivative /"(x) will be negative. 
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Since f"(x) is the first derivative of the first derivative, f” (x)= 
--(F(x)', it follows from the condition (f'(x)' <0 that f'(x) 
decreases on the closed interval containing x= x, (Sec. 5.2). But 
F (x,)=0, and so on this interval we have f’ (x) 2 0 when x «€ x, 
und when xx, we have f’ (x)< 0; in other words, the deriva- 
tive f'(x) changes sign from plus to minus when passing through 
the point x — x,, and this means that at the point x, the function 
f(x) has a maximum. The first part of the theorem is proved. 

The second part of the theorem is proved in similar fashion: 
if f”(x,) 2 0, then /" (x) >0 at all points of some closed interval 
about the point x,, but then on this interval f" (x) — (f' (x)) 50 
and, hence, f'(x) increases. Since f'(x,)—O the derivative f’ (x) 
changes sign from minus to plus when passing through the point 
x, i.e., the function f(x) has a minimum at x= x,. 

If at the critical point f'(x,) —0, then at this point there may 
be either a maximum or a minimum or neither maximum nor 
minimum. In this case, investigate by the first method (see Sec. 5.4). 

The scheme for investigating extrema with a second derivative 
Is shown in the following table. 


Fo) Fo Character of critical point 


Maximum point 
Minimum point 
Unknown 


Example 1. Examine the following function for maximum and minimum 
y —2sin x+ cos 2x 


Solution. Since the function is periodic with period 2n, it is sufficient to 
as the function in the interval [0, 2x]. 
1. Find the derivative: 


y' =2 cos x— 2 sin 2x —2 (cos x—2 sin x cos x) —2 cos x (1—2 sin x) 
2. Find the critical values of the argument: 
2cos x (1—2 sin x) =0 


nu n 5n 3n 
n=gi a57 BMH Ma 


3. Find the second derivative: 
y" =—2 sin x—4 cos 2x 


4. Investigate the character of each critical point: 
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; E ; 
Hence, at the point x=- we have a maximum: 


6 
1,1. 3 
() a=? ytyy 
6 
Further, 
(9^) 9 =—2-144-1=2>0 
GE 
And so at the point =F we have a minimum: 
U) 4221—1-«1l 
5 E 
At xy we have 
l 1 
Wo gg co le 


6 
Thus, at d the function has a maximum: 


1,1 3 
Oe A 
XE 
Finally, 
0): aac CS DE ESSERE 20 


Consequently, at ua we have a minimum: 


x= 


The graph of the function under investigation is shown in Fig. 109. 


Fig. 109 


The following examples will show that if at a certain point x — x, 
we have f'(x,) 20 and f" (x,) ^0, then at this point the function 
f(x) can have either a maximum or a minimum or neither. 
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Example 2. Test the following function for maximum and minimum: 
y= 1—x! 
Solution. 1. Find the critical points: x 
y =— 4x3, —48=0, x=0 
2. Determine the sign of the second derivative at x=0. 
yt——12x3, (y^)... 7-0 


It is thus impossible here to determine the character of the eritical point 
by means of the sign of the second derivative. 


0 I 


Fig. 110 


Fig. 111 
7 e vestigate the character of the critical point by the first method (see 
Sec. 5.4): 


Yeo >% (Wes 9 «0 
Consequently, at x —0 the function has a maximum, namely, 
(Yx-o= 1 


The graph of this function is given in Fig. 110. 
Example 3. Test for maximum and minimum the function 


yx 
Solution. By the second method we find 
1. y —6x5, y'—6x5—0, x=0, 
2. y"=30x4, (y) so —0 
Thus, the second method does not yield anything. Resorting to the first method, 
we get 
(Oeo «0 (9). 29 


Therefore, at x —0 the function has a minimum (Fig. 111). 
Example 4. Test for maximum and minimum the function 


y=(x—1)P 
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(Y)ya, > 9, 


Solution. By the second method we find: 
y'—3(x—1?, 3(x—1)?=0, x=1 
y"=6(x—1), — (y)uzi—0 


Thus, the second method does not yield an answer. 
By the first method we get 


(9).,20 
Consequently, at x—1 the function has neither 
a maximum nor a minimum (Fig. 112 


5.6 MAXIMUM AND MINIMUM OF. A 
FUNCTION ON AN INTERVAL 


Fig. 112 Let a function y=f(x) be continuous 

on an interval [a, b]. Then the function 

on this interval will have a maximum (see Sec. 2.10). We will 
assume that on the given interval the function f(x) has a finite 


number of critical points. If the maximum 
is reached within the interval [a, b], it is 
obvious that this value will be one of the 
maxima of the function (if there are several 
maxima), namely, the greatest maximum. But 
it may happen that the maximum value is 
reached at one of the end points of the in- 
terval. 

To summarize, then, on the interval [a, 5] 
the function reaches its greatest value either 
at one of the end points of the interval, or 
at such an interior point as is the maximum 
point. 

The same may be said about the minimum 
value of the function: it is attained either at 
one of the end points of the interval or at an 
interior point such that the latter is the mi- 
nimum point. 

From the foregoing we get the following 
rule: if it is required to find the maximum of 
a continuous function on an interval [a,b], 
do the following: 

1. Find all maxima of the function on the 
interval. 

2. Determine the values of the function 
at the end points of the interval; that is, 
evaluate f (a) and f (b). 

3. Of all the values of the function obtai- 
ned choose the greatest; it will be the maxi- 
mum value of the function on the interval. 


y-i^-3jr*Jd 


+15 
Fig. 113 
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The minimum value of a function on an interval is found in 
similar fashion. 

Example. Determine the maximum and minimumof the function y= x3 — 3x-+3 
on the interval |—3, 3 
Solution. 1. Find the maxima and minima of the function on the interval 


— 3, 


2 
y'—3x1—3, 332—3—0, x, — 1, x4—— 1, 
y" — 6x 

then 

(y")x=1=6 > 0 
Hence, there is a minimum at the point x=1: 

(Y)x=1= ! 
lurthermore 
(y")x2-1=—6 <0 

Consequently, there is a maximum at the point x=— I: 


(Yx=-1=5 


2. Determine the value of the function at the end points of the interval: 
15 
() 3 — x. Wxe-a=— 15 


Thus, the greatest value of this function on the interval |- 3, Hi is 


(Y)x=-1=5 
and the smallest value is z 
(Y)x=-3=— 15 
The graph of the function is shown in Fig. 113. 


5.7 APPLYING THE THEORY OF MAXIMA AND MINIMA 
OF FUNCTIONS TO THE SOLUTION OF PROBLEMS 


The theory of maxima and minima is applied in the solution of 
many problems of geometry, mechanics, and so forth. Let us 
examine a few. 

Problem 1. The range R=OA (Fig. 114) of a shell (in empty 
space) fired with an initial velocity v, from a gun inclined to the 
horizon at an angle ọ is determined by the formula 


24 
— vo sin 29 
R g 


(g is the acceleration of gravity). Determine the angle q at which 
the range R will be a maximum for a given initial velocity v. 
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Solution. The quantity R is a function of the variable angle q. 
Test this function for a maximum on the interval 0< <$: 


de g 
critical value p= 4; 


2 2 
dR __ 2vo cos 2p 2v0 x 29 = 0; 


dR ^— Aw sin 2p 


dg? — g 
Fig. 114 dR 4v? 
E ET 


Hence, for the value 9-4 the range R has a maximum: 


2 
(R)g-2/4 = T 


The values of the function R at the end points of the interval 
[o. 5] are 
(R)g=0=0, (R)p=nj2=0 
Thus, the maximum obtained is.the sought-for greatest value of R. 
Problem 2. What should the dimensions of a cylinder be so 
that for a given volume v its total surface area S is a minimum? 


Solution. Denoting by r the radius of the base of the cylinder 
and by h the altitude, we have 


S=2nr?-+ Qnrh 


Since the volume of the cylinder is given, for a given r the 
quantity h is determined by the formula 


v=nr°h 
whence 
v 
h= 7A 


Substituting this expression of A into the formula for S, we have 
S = 2ar* + 2nr a 
or 


S=2(ar4+2) 


Here v is given, so we have represented S as a function of a 
single independent variable r. 
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Find the minimum value of this function on the interval 
0 -<r<oo: 


T -2(2w—3) 


22r — 5 —0, r >y 
CON (25-2), > 0 


Thus, at the point r —r, the function S has a minimum. Notic- 
ing that lim S — oo and lin S —oo, that is, that as r approaches 


—0 roe 
zero or infinity the surface S increases without bound, we arrive 
at the conclusion that at r=r, the function S has a minimum. 


But if r= V2 , then 


v 3/ v 


Therefore, for the total surface area S of a cylinder to be a minimum 
for a given volume v, the altitude of the cylinder must be equal 
to its diameter. 


5.8 TESTING A FUNCTION FOR MAXIMUM 
AND MINIMUM BY MEANS OF TAYLOR’S FORMULA 


In Sec. 5.5, it was noted that if at a certain point x=a we 
have f' (a)=0 and f"(a) —0, then at this point there may be either 
a maximum or a minimum or neither. And it was noted that in 
this instance the problem is solved by investigating by the first 
method; in other words, by testing the sign of the first derivative 
on the left and on the right of the point x —a. 

Now we will show that it is possible in this case to investigate 
by means of Taylor's formula, which was derived in Sec. 4.6. 

For greater generality, we assume that not only f”(x), but also 
all derivatives of the function f(x) up to the nth order inclusive 
vanish at x=a: 


F (a) =f (a) - ... =f™ (a) 0 (1) 


and 
per (a) x 0 


Further, we assume that f(x) has continuous derivatives up to 
the (n+ 1)th order inclusive in the neighbourhood of the point 
x=a. 
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Write the Taylor formula for f (x), taking account of equalities (1): 
(x—a)'*1 


FG) =F (a) + CETT pen q) Q) 


where Ẹ is a number that lies between a and x. 

Since /'*"(x) is continuous in the neighbourhood of the point 
a and f+» (a)=40, there will be a small positive number A such 
that for any x that satisfies the inequality | x —a| « ^, it will be 
true that f@*» (x)40. And if f"*P?(a) — 0, then at all points of 
the interval (a—h, a -- ^) we will have f"*? (x) > 0; if f^*? (a) — 0, 
then at all points of this interval we will have f'"*? (x) < 0. 

Rewrite formula (2) in the form 

(x—ayi*! 


Fo)—f (a) m EDU [aun (2^) 


and consider various special cases. 

Case 1. n is odd. 

(a) Let f+» (a) «O0. Then there will be an interval (a—h, a+h) 
at all points of which the (n+ 1)th derivative is negative. If x is 
a point of this interval, then § likewise lies between a—4 and a +h 
and, consequently, f(^*»(E)« 0. Since n-+1 is an even number, 
(x—a)"*1>0 for xa, and therefore the right side of formula 
(2’) is negative. 

Thus, for xa at all points of the interval (a—h, a+h) we 
have 


f (x)—f (a) <0 


and this means that at x=a the function has a maximum. 

(b) Let f+»? (a) > 0. Then we have f'^*» (E) > 0 for a sufficiently 
small value of A at all points x of the interval (a—h, a+h). 
Hence, the right side of formula (2') will be positive; in other 
words, for x-&a we will have the following at all points in the 


given interval: 
FGo)—f(2) 20 


and this means that at x —a the function has a minimum. 

Case 2. n is even. 

Then n+1 is odd and the quantity (x— a)"*! has different signs 
for x «a and x » a. 

If h is sufficiently small in absolute value, then the (n-- 1)th 
derivative retains the same sign at all points of the interval 
(a—h, a--h) as at the point a. Thus, f (x) —f (a) has different 
signs for x «a and xa. But this means that there is neither 
maximum nor minimum at x — a. 

It will be noted that if f"*P?(a) 0 when n is even, then 
FG) « f(a) for x <a and f(x) > f(a) for x » a. 
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But if f+» (a) < 0 when n iseven, then f (x) > f (a) for x <a and 
I(x) < f (a) for x 7 a. 

The results obtained may be formulated as follows. 

If at x=a we have Y 


F(a) f (a)—...—f"(a)—0 
and the first nonvanishing derivative f"* (a) is a derivative of 
even order, then at the point a 
f(x) has a maximum if f*? (a) —0 
f (x) has a minimum if ft» (a) — 0 


But if the first nonvanishing derivative f"*» (a) is a derivative 
of odd order, then the function has neither maximum nor minimum 
at the point a. Here, 


f (x) increases if f+? (a) — 0 
f(x) decreases if ft» (a) <0 


Example. Test the following function for maximum and minimum: 
f (x) = x1—433-- 6x3 —4x 4-1 
Solution. We find the critical values of the function 
F (x) =4x3— 12x3 + 12x —4—4 (389—333 --3x— 1) 
From equation 
4 (x8 —3x3 +. 3x—1)=0 
we obtain the only critical point 
x=1 
(since this equation has only one real root). 
Investigate the character of the critical point x=1: 
f" (x) = 12x? —24x-+12=0 for x=1 
F” (x) =24x—24=0 for x= 1 
RV (x) =24 > 0 for any x 
Consequently, for x—1 the function f(x) has a minimum. 


5.9 CONVEXITY AND CONCAVITY OF A CURVE. 
POINTS OF INFLECTION 


In the plane, we consider a curve y=f(x), which is the graph 
of a single-valued differentiable function f (x). 

Definition 1. We say that a curve is convex upwards on the 
interval (a, b) if all points of the curve lie below any tangent to 
it on the interval. 

We say that the curve is convex downwards on the interval (b, c) 
if all points of the curve lie above any tangent to it on the 
interval, 
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We shall call a curve convex up, a convex curve, and a curve 
convex down, a concave curve. 

Fig. 115 shows a curve convex on the interval (a, 6) and con- 
cave on the interval (b, c). 

An important characteristic of the shape of a curve is its con- 
vexity or concavity. This section will be devoted to establishing 

f the characteristics by which, when 

y investigating a function y=f(x), 

one can judge the convexity or 

concavity (direction of bulge) on 
various intervals. 
We shall prove the following 
theorem. 
Theorem 1. If at all points of 
x an interval (a, b) the second derivati- 
ve of the function f(x) is negative, 

i. e., (x) <0, the curve y=f(x) 

Fig. 115 on this interval is convex upwards 
(the curve is convex). 

Proof. In the interval (a, b) take an arbitrary point x-x, 
(Fig. 115) and draw a tangent to the curve at the point with 
abscissa x —x,. The theorem will be proved provided we establish 
that all the points of the curve on the interval (a, b) lie below 
this tangent; that is, that the ordinate of any point of the curve 
y=f(x) is les than the ordinate y of the tangent line for one and 
the same value of x. 

The equation of the curve is of the form 


y=f(x) (1) 


But the equation of the tangent to the curve at the point 
x=x, is of the form 


Y—F (%) =F (x) (x—x) 


y =F (x) +E (%) (—x) (2) 


From equations (1) and (2) it follows that the difference between 
the ordinates of the curve and the tangent for the same value of x is 


y—y-f (x) —f (x) —F (xo) (x—x,) 


Applying the Lagrange theorem to the difference f (x) —f (x,), 
we get 


123 


or 


y—y= F (c) (x—x)—F (xo) (x— x.) 
(where c lies between x, and x) or 


y—y = [F (0)—f' (x9)] (x— x) 
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We again apply the Lagrange theorem to the expression in the 
square brackets; then 


y—y =P" (c) (C—X,) (2x) (3) 
(where c, lies between x, and c). 
Let us first examine the case where x » x,. In this case, x, « 
«cx, since 
x—x,>0, c—x, >0 
und since, in addition, it is given that 
Fc) <0 


it follows from (3) that y—y < 0. 
e let us consider the case where x < x,. In this case x < c < 
<x, and x—x, « 0, c—x, <0, and since it is given that 

r US <0, it follows from (3) that 


y—y <0 


We have thus proved that every point of the curve lies below 
the tangent to the curve, no matter what values x and x, have on 
the interval (a, 6). And this signifies that the curve is convex. 
The theorem is proved. 

The following theorem is proved in similar fashion. 

Theorem 1’. If at all points of the interval (b, c), the second 
derivative of the function f(x) is positive, that is, f’(x) >0, then 


Fig. 116 Fig. 117 


the curve y=f (x) on this interval is convex downwards (the curve 
is concave). 

Note. The content of Theorems 1 and 1’ may be illustrated 
geometrically. Consider the curve y= f (x), convex upwards on the 
interval (a, b) (Fig. 116). The derivative f'(x) is equal to the 
tnngent of the angle of inclination « of the tangent line at the 
point with abscissa x, or f'(x) — tana. For this reason, f" (x) = 
~ (tana). It f'(x) <0 for all x on the interval (a, b), this means 
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that tana decreases with increasing x. It is geometrically obvious 
that if tan « decreases with increasing x, then the corresponding 
curve is convex. Theorem 1 is an analytic proof of this fact. 
Theorem 1' is illustrated geometrically in similar fashion (Fig. 
117). 
Example 1. Establish the intervals of convexity and concavity of a curve 
represented by the equation 
y =2— x 
Solution. The second derivative 
y"=—2<0 


for all values of x. Hence, the curve is everywhere convex upwards (Fig. 118). 
Example 2. The curve is given by the equation 
y=e* 
Since 
y"=e* > 0 


for all values of x, the curve is therefore everywhere concave (bulges, or is 
convex downwards) (Fig. 119). 
Example 3. A curve is defined by the equation 
y=° 
Since 
y" = 6x. 


y" <0 for x « 0 and y” » 0 for x > 0. Hence, for x « 0 the curve is convex 
upwards, and for x » 0, convex down (Fig. 120). 


y 


Fig. 118 Fig. 119 Fig. 120 


Definition 2. The point that separates the convex part of a 
continuous curve from the concave part is called the point of in- 
flection of the curve. 

In Figs. 120, 121 and 122 the points O, A and B are points of 
inflection. 

It is obvious that at the point of inflection the tangent line, if 
it exists, cuts the curve, because on one side the curve lies under 
the tangent and on the other side, above it. 
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Let us now establish sufficient conditions for a given point of 
n curve to be a point of inflection. 

Theorem 2. Let a curve be defined by an equation y=f(x). If 
[" (a) =0 or f" (a) does not exist and if the derivative f" (x) changes 


y A 


Fig. 121 


sign when passing through x=a, then the point of the curve with 
abscissa x =a is the point of inflection. 
Proof. (1) Let /" (x) <0 for x «a and f' (x) >0 for x » a. 
Then for x « a the curve is convex up and for x a, it is con- 
vex down. Hence, the point A of the curve with abscissa x —a is 
u point of inflection (Fig. 121). 


y B 
0 6 z 
(9 
Fig. 122 


(2) If f" (x) 0 for x< b and f" (x) <0 for x » b, then for x< b 
the curve is convex down, and for x b, it is convex up. Hence, 
the point B of the curve with abscissa x—b isa point of inflection 
(see Fig. 122). 

Example 4. Find the points of inflection and determine the intervals of con- 
vexity and concavity of the curve 

y=e-*? (Gaussian curve) 


Solution. (1) Find the first and second derivatives: 
y PNE 2xe-x* 
y" —2e-** (2x2 — 1) 
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(2) The first and second derivatives exist everywhere. Find the values of x 
for which y” =0: 
2e-** (2x33 —1) —0 
l 


l 
r E = 
: y 3 ? y3 
(3) Investigate the values obtained: 


tor cel. we have y^ » 0 


V2 


lon caet. we have y^ « 0 


y 2 
The second derivative changes sign when passing through the point x,. Hence, 
l 
for a=- Tox there is a point of inflection on the curve; its coordinates 


a(t) 


for x < —— we have y” <0 


y 
for x — we have y” » 0 


V2 


Thus, there is also a point of inflection on the curve for nasi its coor- 


1 


l 
dinates are ya: 2 |. Incidentally, the existence of the second point of 


inflection follows directly from the symmetry of the curve about the y-axis. 
(4) From the foregoing it follows that 


l 
for — œ < x < ——— the curve is concave: 


n 
l 
for ——— < — the curve is convex; 
a * ys 
for y « x «-]-o the curve is concave 
(5) From the expression of the first derivative 
"= — Qxe- x? 


it follows that 

for x< 0 y » 0, the function increases, 

for x20 y < 0, the function decreases, 

for x=0 y 
At this int the function has a maximum, namely, y=1. nus foregoing ana- 
lysis makes it easy to construct a graph oí the curve (Fig. 

Example 5. Test the curve y —x* for points of MOD dM 

Solution. (1) Find the second derivative: 


y^ = 12x? 
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(2) Determine the points at which y”=0: 


12x?=0, x—0 
(3) Investigate the value x —O obtained: e 
for x « 0 y" » 0, the curve is concave, 


y 


sl 


PNIS 
Y2 


Fig 123 


for x » 0 y" > 0, the curve is concave. 
Thus, the curve has no points of inflection (Fig. 124). 


Fig. 194 Fig. 125 


Example 6. Investigate the following curve for points of inflection: 
1 
y=(x—1)9 


Solution. (1) Find the first and second derivatives: 
5 


2 
3 3 


^ l z m 2 B 
y'=7(*—l) *; y" =— g (*—!) 


(2) The second derivative does not vanish anywhere, but at x=1 it does not 
exist (y" — + c). 
(3) Investigate the value x— 1: 
for x «1 y'»0, the curve is concave; 
forx»1 y”<0, the curve is convex. 
Consequently, at x —1 there is a point of inflection (1, 0). 


It will be noted that for x=1 gy'— o; the curve at this point has a ver- 
tical tangent (Fig. 125). 
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5.10 ASYMPTOTES 


Very frequently one has to investigate the shape of a curve 
y=f(x) and, consequently, the type of variation of the correspon- 
ding function in the case of an unlimited increase (in absolute 
value) of the abscissa or ordinate of a variable point of the curve, 
or of the abscissa and ordinate simultaneously. Here, an important 
special case is when the curve under study approaches a given line 
without bound as the variable point of the curve recedes to infinity." 


Fig. 126 Fig. 127 


Definition. A straight line A is called an asymptote to a curve, 
if the distance 5 from the variable point M of the curve to this 
straight line approaches zero as the point M recedes to infinity 
(Figs. 126 and 127). 

In future we shall differentiate between vertical asymptotes (pa- 
rallel to the axis of ordinates) and inclined asymptotes (not paral- 
lel to the axis of ordinates). 

1. Vertical asymptotes. From the definition of an asymptote it 
follows that if lim f(x) = eo or Uni. [Osee or lim f (x) — oo, 

x> a+ x> a- x>a 
then the straight line x —a is an asymptote to the curve y = f (x); 
and, conversely, if the straight line x—a is an asymptote, then 
one of the foregoing equalities is fulfilled. 

Consequently, to find vertical asymptotes one has to find values 
of x=a such that when they are approached by the function 
y= f(x) the latter approaches infinity. Then the straight line x =a 
will be a vertical asymptote. 


Example 1. The curve poe has a vertical asymptote x —5, since y — oo 


x—5 
as x —> 5 (Fig. 128). 


* We say the variable point M moves along a curve to infinity if the dis- 
tance of the point from the origin increases without bound. 
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Example 2. The curve y=tanx has an 
Infinite number of vertical asymptotes 
x 3x 52 
x= iz =t- > x=} >e 


This follows from the fact that tan x—» œ 
; x approaches the values = on Du 

AS ppr a 92'79*79*07 

Oe ae —7Mw e UE 129). 


Example 3. The curve y —e* has a verti- 
cal asymptote x=0, since lime = oœ Fig. 128 
(Fig. 130). 
2. Inclined asymptotes. Let the curve y= f(x) have an inclined 
asymptote whose equation is 
y=kx+b (1) 


Determine the numbers k and b (Fig. 131). Let M (x, y) be a point 
lying on the curve and N (x, y), a point lying on the asymptote. 


Fig. 129 


The length of MP is equal to the distance from the point M to 
the asymptote. It is given that 
lim MP=0 (2) 
x -c-o 
Designating the angle of inclination of the asymptote to the x-axis 
by o, we find from A NMP that 
NM =E 
cos ọ 
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Since is a constant angle (not equal to 5) , by virtue of ihe 


foregoing equation 
lim NM=0 (2’) 


xo 
and, conversely, from (2’) we get (2). But 
NM =|QM—QN|=|y—9|=[F(x)—(Rx +b)| 
and (2’) takes the form 
im [f (x) —kx—6] =0 (3) 


To summarize: if the straight line (1) isan asymptote, then (3) is 
satisfied, and conversely, if, k and b are constant, equation (3) is 


Fig. 130 Fig. 131 


satisfied, then the straight line y =kx +b is an asymptote. Let us 
now define k and b. Taking x outside the brackets in (3), we get 


lim x [Ler] =0 
FEET x Xx. 

Since x — +œ, the following equation must hold true: 

; Fo) bp 

lim [9 —,.—2 | =0 


X o 


For b constant, lim P0. Hence, 


24 
lim [2—4] =0 


Xm 
or 
— tin, fO 
k= lim et (4) 


X>+ 
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Knowing k, we find b from (3): 
b= hm (f(x) —Ax] (5) 
par 


Thus, if the straight line y =kx+b is an asymptote, then & and 
b may be found from (4) and (5). Conversely, if the limits (4) 
and (5) exist, then (3) is fulfilled and the straight line y = kx + t 
is an asymptote. If evem one of 

the limits (4) or (5) does not exist, y 

then the curve does not have an 
asymptote. 

It sheuld be noted that we car- 
ried out our investigation as ap- 
Die to Fig. 131, as x—++ oo, 
ut all the arguments hold also 
for the case x — — oo. 

Example 4. Find the asymptotes of 
the curve 

.oxi-F2x— 1 
= x 


Solution. (1) Look for vertical asym- 
ptotes: 


when x ——0 y—-+o0 
when x —--0 y——o 


Therefore, the straight line x—0 is a 
vertical eo 


(2) Look for inclined asymptotes: 
EM Y x? 4- 2x — 1 
RC ere E Fig. 132 
2 1 
lim [i-£-3]-! 
xoie x xt 
that is, 
k=1 
2 E 2 ORNA. 
b= lim [y—x]= lim [H] lim [2 +2x—1 2] 
x—ce xi x xo x 
xXx 
or, finally, 
b=2 


Therefore, the straight line 
y=x+2 


is an inclined asymptote to the given curve. 
To investigate the mutual positions of a curve and an asymptote, let us 
consider the difference of the ordinates of the curve and the asymptote for 
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one and the same value of x: 
P+ 2x—1 — 1 
x 


This difference is negative for x » 0 and positive for x « 0; and so for x >0 
the uto lies below the asymptote, and for x « 0 it lies above the asymptote 
(Fig. 132). 
Example 5. Find the asymptotes of the curve 
y=e-*sinx+x 


Solution. (1) It is obvious that there are no vertical asymptotes. 
(2) Look for inclined asymptotes: 


k= lm d lim SE lim [=] 
X E Xo x X-— o0 x 
b= lim [e-*sinx+x—x]= lim e-*sinx=0 
x> +O Xx—-oc 


Hence, the straight line y= x is an inclined asymptote as x —.-- œ. 


The given curve has no asymptote as x —^—- œ. Indeed, the limit lim E 


x>- o 


does not exist, since yoe sin x-++1. (Here, the first term increases without 


bound as x —+— œ and, therefore it has no limit.) 


5.11 GENERAL PLAN FOR INVESTIGATING FUNCTIONS 
AND CONSTRUCTING GRAPHS 


The term "investigation of a function" usually implies the 
finding of: 

(1) the natural domain of the function; 

(2) the discontinuities of the function; 

(3) the intervals of increase and decrease of the function; 

(4) the maximum point and the minimum point, and also the 
maximal and minimal values of the functions; 

(5) the regions of convexity and concavity of the graph, and 
points of inflection; 

(6) the asymptotes of the graph of the function. 

The graph of the function is constructed on the basis of such 
an investigation (it is sometimes wise to plot certain elements 
of the graph in the very process of investigation). 

Note 1. If the function under investigation y= f(x) is even, 
that is, such that upon a change in sign of the argument the value 
of the function does not change, i.e., if 


F(— x) =f (x) 
then it is sufficient to investigate the function and construct its 
graph for positive values of the argument that lie within the 


domain of definition of the function. For negative values of the 
argument, the graph of the function is constructed on the grounds 
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that the graph of an even function is symmetric about the 
ordinate axis. 

Example 1. The function y — x? is even, since (2 x)? — x? (see Fig. 5). 
T NIC al 2. The function y=cosx is even, since cos(— x) — cos x (see 
“Ig. 16). 

Note 2. If the function y=f(x) is odd, that is, such that for 
any change in the argument the function changes sign, i.e., if 


f(—x)=—f (x) 


then it is sufficient to investigate this function in the case of 
positive values of the argument. The graph of an odd function is 
symmetric about the origin. 

Example 3. The function y= x3 is odd, since (— x)? =— x3 (see Fig. 7). 
; Example 4. The function y=sinx is odd, since sin (— x)=— sin x (see 
"ig. 15). 


Note 3. Since a knowledge of certain properties of a function 
allows us to judge of the other properties, it is sometimes advi- 
sable to choose the order of investigation on the basis of the 
peculiarities of the given function. For example, if we have found 
out that the given function is continuous and differentiable and 
if we have found the maximum point and the minimum point of 
this function, we have thus already determined also the range 
of increase and decrease of the function. 


Example 5. Investigate the function 


EUNT TN 
y=iF eB 


and construct its graph. 

Solution. (1) The domain of the function is the interval — oo < x < + œ. 
It will straightaway be noted that for x < 0 we have y < 0, and for x » 0 we 
have y > 0. 

(2) The function is everywhere continuous. 

(3) Test the function for maximum and minimum: from the equation 


, 1—# E 

Y= TE 
find the critical points: 

X7 —1, x$,—1 


Investigate the character of the critical points: 
for x < —1 we have y' «0 
for x >—1 we have y' » 0 


Hence, at x ——1 the function has a minimum: 


Ymin = (Y)x= -1 = —0.5 
Furthermore 
for x « 1 we have y >0 
for x > 1 we have y'< 0 
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Hence, at x=1 the function has a maximum: 
Ymax = (Y)x=1 = 0.5 
(4) Determine the domains of increase and decrease of the function: 


for —o < x < —l we have y'< 0, the function decreases, 
for —1« x « 1 we have y' » 0, the function increases, 
for 1 < x< +œ we have y' « 0, the function decreases. 


(5) Determine the domains of convexity and concavity of the curve and 
the points of inflection: from the equation 


„n __ 2x (x? — 3) 


Y= Fe 


=0 
we get 
xı=— V3, 4 =0, x= V3 
Investigating y” as a function of x we find that 

for — œ < x < — V3 y” < 0, the curve is convex, 
for —V3«x«0 y" » 0, the curve is concave, 
for 0<x < V3 y'«0O, the curve is convex, 
for V3« x«-Fe — y" »0, the curve is concave. 


Thus, the point with coordinates x= — V3, y=- is a point of in- 


flection; in exactly the same way, the points (0, 0) and (vs. ri) are 
points of inflection. 
(6) Determine the asymptotes of the curve: 


for x— +o y—0 
for x ——o y—0 
Consequently, the straight line y —0 is the only inclined asymptote. The 
curve has no vertical asymptotes because the function does not approach 
infinity for a single finite value of x. 
y 


0.5 


-73 -1 


The graph of the curve under study is given in Fig. 133. 
Example 6. Investigate the function 


y—y 2a — (a>0) 
and construct its gra 


h. 
Solution. (1) The function is defined for all values of x, 
(2) The function is everywhere continuous, 
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(3) Test the function for maximum and minimum: 
,__ 4ax—3x? t 4a —3x 
— 3y/Qaà—23p»  3y/ x(2a—x* 
There is a derivative everywhere except at the points 
x,—0 and x,— 2a 
Investigate the limiting values of the derivative as x —+—0 and as x—+>+0: 


lim __4a—3e o oo, lim LIÉ, i 0 d 


x-03 V/ x V/ (2a — xy x>+0 3 Y x V Qa—x)? 


for x< 0 y' « 0, and for x » 0 y' >Q. 

Hence, at x —0 the function has a minimum. The value of the function 
at this point is zero. 

Now investigate the function at the other critical point x4—2a As x—»2a 
the derivative also approaches infinity. However, in this case, for all values 
of x close to 2a (both on the right and left of 2a), the derivative is negative. 
Therefore, at this point the function has neither a maximum nor a minimum. 
At and about the point x,- 2a the function decreases; the tangent to the curve 
at this point is vertical. 


At =% the derivative vanishes. Let us investigate the character of this 


critical point. Examining the expression of the first derivative, we note that 


for xc E y' »0, and for x>% y'«0 


Thus, at x= the function has a maximum: 


2 3 
Jmax—3 ay/4 


(4) On the basis of this study we get the domains of increase and decrease 
ol the function: 


for — œ < x < 0 the function decreases, 


for 0«x« s the function increases, 


e «x«-o the function decreases. 


3 


(5) Determine the domains of convexity and concavity of the curve and 
the points of inflection: the second derivative 


8a? 
4 .& 
9x? (2a— x)? 


does not vanish at a single point. Yet there are two points at which the se- 
cond derivative is discontinuous: x, =0 and x,=2a. 

Let us investigate the sign of the second derivative near each of these 
pne For x « 0 we have y" « 0 and the curve is convex up; for x > 0 we 
ave gy” < 0 and the curve is convex up. Hence, the point with abscissa xe 
is not a point of inflection. 


for 


y=— 
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For x «2a we have y” <0 and the curve is convex up; for x > 2a we 
have g"» 0 and the curve is convex down. Hence, the point (2a, 0) on the 
curve is a point of inflection. 

(6) Determine the asymptotes of the curve: 


3. 3/a 
k= lim JL = lim Vane _ lim V =-=- 
+o x 


x—Lre X X-— 4-0 x x> 
, -3 /— 2— 
b= lim [j7/2ae—8+4x]= lim TE ose 
x—ro xo (2ax®— x38 x j/ 2ax? — x3 + xà 
Thus the straight line 
2a 
y—— x3 


is an inclined asymptote to the curve y=} 2ax3 — x’. The graph of this func- 
ion is shown in Fig. 134. 


5.12 INVESTIGATING CURVES 
REPRESENTED PARAMETRI- 
CALLY - 


Let a curve be given by 
the parametric equations 


lm 
y= (t) 

In this case the investigation 
and construction of the curve 


is carried out just as for the 
curve given by the equation 


(1) 


Fig. 134 
y=f(x) 
Evaluate the derivatives 
Zp (t) 
dy ' (2) 
=y' (t) 


For those points of the curve near which it is the graph of a 
certain function y= f(x), evaluate the derivative 

dy _ y(t) 

d wu e 
We find the values of the parameter ¢=1,, f}, ..., tę for which 


at least one of the derivatives '(/) or x» (!) vanishes or becomes 
discontinuous. (We shall call these values of ¢ critical values.) 
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By formula (3), in each of the intervals (¢,, 4); (fa b); ...; 
(te-1» t.) and hence, in each of the intervals (x,, x,); (Xz, x,); 
o5 (Xk-19 x) [where x;—9(£)], we determine the sign of 
2 in this way determining the domain of increase and decrease. 
This likewise enables us to determine the character of points that 
correspond to the values of the parameter /,, ¢,, ..., tę. Next, 
we compute 

Py POP (—9" ( v (0) (4) 

dx [o (OP 


From this formula, we determine the direction of convexity of 
the curve at each point. 

To find the asymptotes determine those values of /, upon 
approach to which either x or y approaches infinity, and those 
values of ¢ upon approach to which both x and y approach infi- 
nity. Then carry out the investigation in the usual way. 

The following examples will serve to illustrate some of the 
peculiarities that appear when investigating curves represented 
parametrically. 


Example 1. Investigate the curve given by the equation 


x—a cos? t 
y= asin? t 


| @>o ET 


Solution. The quantities x and y are defined for all values of ¢. But since 
he functions cos?/ and sin? ¢ are periodic, of a period 2x, it is sufficient to 
consider the variation of the parameter £ in the range from 0 to 2s; here the 
nterval [—a, aJ is the range of x and the interval [—a; a] is the range of 
y. Consequently, this curve has no asymptotes. Next, we find 


dt 245 cos? ¢ sin? 


dt e) 
dy _ zg 
3 3a sin? / cos ¢ 
TEESE a n 3x . 
These derivatives vanish at / — 0, 3:7 vw 21. We determine 
in? 
dy _ 3a sin? ¢ cos t =—tanf Q 


dx —3a cos? t sint — 


On the basis of (2’) and (3’) we compile the following table: 
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Type of varia- 
Corresponding Corresponding e tion of y asa 
range of x range of y of dx tencion " 
x[yz/ (x 


Range of t 


X 


2 
5 <i<n 0»x»—a a>y>0 Increases 
TID —a«x«0 0»y»—a Decreases 
St <tc On O<xca —a<y<0 Increases 


a>x>0 O<y<a Decreases 


O0<t< 


From the table it follows that equations (1') denne two continuous functions 
of the type y=f(x), for O«t« x y>0 (see first two lines of the table), 
for t<—¢< 2x1 y <0 (see last two lines of the table). From (3’) it follows that 


and 


At these points the tangent to the curve is vertical. We now find 


dy| o W] o dv 
dt |t=0 ^ dt |tzn ’' dt 


t=2n = 


At these points the tangent to the curve is horizontal. We then find 


y Dy. d 
dx?  3acos*t sint 


Whence it follows that 
2 
fo 0ct«m, E 2 0, the curve is concave, 
dy : 
rir forn<¢t< Qu, dd <0, the curve is convex. 
On the basis of this investigation we can con- 
struct a curve (Fig. 135), which is called an 


astroid. 
Example 2. Construct a curve given by the 
Fig. 135 following equations (folium of Descartes): 
3at 3at? 


[EM y= T (a » 0) (1^) 
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Solution. Both functions are defined for all values of ¢ except at / — —1, and 

; 3at 
lim x= lim ———z-—--o, lim x-— o, 

t>-1-0  fa-1-014-f£ + t+=140 
, 3at? 
lim = lim ~= o, lim y= Y 

Es ds" te-1-0!14+84 " RNC d mm 

Further note that 
when / —0 x=0, y=0 


when f—++0 x—0, y—0 
when ¢—+—o x—0, y—0 


: dy, 
Find & di and d 
C 
a (s ) dy 3at 2—P) 
di — (01-3? ' dt (14 889? ) 
For the parameter ¢ we get the following four critical values: 
h=—l, 4=0, h=, =V? 
2 
Then we find 
dy 
dy dt  t(2—06 š 
y _ dt , t(2—f) (3) 


dx 


Td A a 
at 2(5—8) 


On the basis of formulas (1"), (2”), and (3") we compile the following table: 


Sign |Type of varia- 
d tion of y as 
of 29. | a function of 


dx | xpy-f(2] 


Range of t Corresponding Corresponding 
range of x Tange of y 


—oct«—l O0cxc«-ro 0»5y»5—o — | Decreases 
ME te —ocx«0 +o >y>0 — | Decreases 
O<t< a 0«x«ay/4 0cy«ay/2 + | Increases 

pe<t<V2 aV A»x»ay 2 ay 2«y«ay/ 4 — | Decreases 

y 2 
V2 « t<+o aV 2 > x>0 ay/4»y 20 + Increases 


From (3") we find 


dy = dy " 
(Z) =% (E)... =° 


GE z=0) 


194. Ch. 5. Investigat ing the Behaviour of Functions 


Thus, the curve cuts the origin twice: with the tangent parallel to the x-axis 
and with the tangent parallel to the y-axis. Further, 


Y dy m 
TES zii 
3 


2 
x=a "AL 
ese 
At this point the tangent to the curve is ver- 
tical. 
d 
(2) t= Ma s: 9 
37- 
{x=a 2) 
Fig. 136 (rv 


4 


T 


At this point the tangent to the curve is horizontal. Let us investigate the 
question of the existence of an asymptote: 


= uU 
b= m yim im [a Cores] = 
Sylar e 
Hence, the straight line y — — x—a is an asymptote to a branch of the curve 


as x— + o. 
Similarly we find 


=—l, b= lim (y—kx)=—a 
x>- m x>- o 


Thus, the straight line is also an asymptote to a branch of the curve as 
x—— o. 

On the basis of this investigation we construct the curve (Fig. 136). 

Some problems involving investigation of curves will again be discussed in 
Sec. 8.20 (“Singular Points of a Curve”). 


Exercises on Chapter 5 
Find the extrema of the functions: I 
1. y=x?—2x+3. Ans. Ymin=2 at x—1. 2. ym 23 3x1. Ans. 


Ymax => at x=1, Ymin=1 at x—3. 3. y —x?—9x?-- 15x43. Ans. Ymax = 10 
at x=1, Ymin=—22 at x—5. 4. y=— x*--2x*. Ans. Ymax=! at x— c1, 
Ymin=0 at x—0. 5. y—x1—8x?--2. Ans. Ymax=2 at x —0, ymig — —14 at 
x2 i2. 6. y=3x5— 125x8+2160x. Ans. Maximum at x=—4 and x=3, mini- 
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Z 
3 


mum at x=—3 and x=4. 7. y=2—(x—1) Ans. Ymax=2 at x=1. 


8. eres Ans. There is neither maximum nor minimum. 9. y= 


—3x+ 2 T z : : - 

= EFFE Ans. Minimum at x= V 2, maximum at x=— V 2. 10. y= 

9-202. Ans. Maximum at m: 11. y —2e* J-e-*. Ans. Minimum 

at i. 12. y— Er Ans. Ymin=e@ at x—e. 18. y=cosx+ 
n\ 

sina (e Je Ans. Ymax= V 2 at ix 14. y —sin2x — 

n sont n 

— Xx E MEN Ans. Maximum at n=, minimum at x=- |: 


15. y=x+ tanx. Ans. There is neither maximum nor minimum. 16. y =e* sin x. 
Ans. Minimum at x-—2kn— , maximum at x—2kn E t n. 17. y—x*— 


4. 
— 2x?-L-2. Ans. Maximum at x==0, two minima when x— —1 and when x— l. 
18. y —(x—2) (2x 4-1). Ans. Ymin S —8.24 when x=. 19. yards. Ans. 
enon when x=1, maximum when x=—l. 20. y=x?(a—x)?. Ans: 
Ymax = js when r=, Ymin=0 when x=0 and when x=a. 21. y= o 
? a P a? 
as . Ans. Maximum when x—g4—,: minimum when 7 22. y= 
—xLyl—x. Ans. mix T when quo Umin-] when x=1. 23. y= 
d l 2 yt 2 x 
=x Vl—x (x«l) Ans. Ymax =F * when x—.. 24. yerba 
Ans. Minimum when x— —1, maximum when x=1. 25. y=xInx. Ans. Mini- 


mum when rat. 26. y —x1n?x. Ans. ygay—4e7? at x—e-?, Ymin=0 at 
x=1. 27. y —In x—arctan x. Ans. The function increases. 28. y — sin 3x —3sinx. 


Ans. Minimum when rat , maximum when NU 29. y — 2x -- arctan x. Ans. 


2 
No extrema.. 30. y —sinxcos?x. Ans. Minimum when x——. two maxima 
> a 
when x= arccos y and when x=arccos (- V i) . 81. y —arcsin (sin x). 
Ans. Maximum when ener minimum when x etn 


Find the maximum and minimum values of the function on the indicated 
intervals: 


32. y=—3x!+ 6x?—1 e dn Ans. Maximum y=2 at x= +1, minimum 
y —25 at x= 2. 33. y= 228 341 (—l <x<5). Ans. Maximum va- 


| 23 » - _ 13 _ _x-l 
lue y—5 at x=5, minimum value i= at x——]. 34. FL 
(0x x«4). Ans. Maximum value yess at x=4, minimum value y=—1 


5 
13* 
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2 2 
=— X. minimum value y=—— at x=— 
Wut y 2 a = 2- 
36. Using square tin sheet with side a, make a topless box of maximum 
volume by cutting equal squares at the corners and removing them and then 
bending the tin so as to form the sides of the box. What will the length of a 


side of the squares be? Ans. + 3 


37. Prove that of all rectangles that may be inscribed in a given circle, the 
square has the greatest area. Also show that the square will have the maximum 
perimeter as well. 

38. Show that of all isosceles triangles inscribed in a given circle, an equi- 
lateral triangle has the largest perimeter. 

39. Find a right triangle of maximum area with a hypotenuse h. Ans. 


at x=0. 35. y=sin 2x—x (-$<*<}) . Ans. Maximum value y= at 


Length of each leg, V3 
40. Find the height of a right cylinder with greatest volume that can be 
inscribed in a sphere of radius R. Ans. Height, v3 


41. Find the height of a right cylinder with greatest lateral surface area 
that may be inscribed in a given sphere of radius R. Ans. Height, R y 3. 

42. Find the height of a right cone with least volume circumscribed about 
a given sphere of radius R. Ans. 4R (the volume of the cone is twice the 
Seleme of the sphere). 

43. A reservoir with a square bottom and open top is to be lined inside 
with lead. What are the dimensions of the reservoir (to hold 32 litres) that 
will require the smallest amount of lead? Ans. Height, 0.2 metre, side of base, 
0.4 metre (the side of the base must be twice the height). 

44. A roofer wants to make an open gutter of maximum capacity with bottom 
and sides 10 cm in width, and with the sides inclined at the same angle to the 
bottom. What is the width of the gutter at the top? Ans. 20 cm. 

45. Prove that a conical vessel of given storage capacity requires th» least 


material when its height is V 2 times the radius of the base. 

46. It is required to make a cylinder, open at the top, the walls and bottom 
of which have a given thickness. What should the dimensions of the cylinder 
be so that for a given storage capacity it will require the least material? Ans. 
If R is the inner radius of the base, v the inner volume of the cylinder, then 


3/v 
R—-y rx 


47. It is required to build a boiler out of a cylinder topped by two hemi- 
spheres and with walls of constant thickness so that for a given volume v it 
should have a minimum outer surface area. Ans. It should have the shape of 
3/3» 

yr 

48. Construct an isosceles trapezoid, which for a given area S has a mini- 
mum perimeter; the angle at the base of the trapezoid is equal toa. Ans. The 


a sphere with inner radius R— 


length of one of the nonparallel sides is a 
49. Inscribe in a given sphere of radius R a regular triangular prism of 


maximum volume. Ans. The altitude of the prism is Va 
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50. It is required to circumscribe about a hemisphere of radius R a cone 
of minimum volume; the plane of the base of the cone coincides with that of 
the hemisphere; find the altitude of the cone. Ans. The altitude of the cone 
is R V 3. . 

51. About a given cylinder of radius r circumscribe a right cone of mini- 
mum volume; we assume the planes and centres of the circular bases of the 
cylinder and the cone coincide. Ans. The radius of the base of the cone is 
equal to 2^ 

52. Out of sheet metal having the shape of a circle of radius R, cut a sector 
such that it may be bent into a funnel of maximum storage capacity. Ans. 


The central angle of the sector is 2x y à. 


53. Of all cireular cylinders inscribed in a given cube with side a so that 
their axes coincide with a diagonal of the cube and the circumferences of the 
bases touch its faces, find the cylinder with maximum volume. Ans. The alti- 


ay 3, the radius of the base is ——. 

3 V6 

54. Given, in a rectangular coordinate system, a point (xo, yy) lying in the 
first quadrant. Draw a straight line through this point so that it forms a tri- 
angle of least area with the positive directions of the axes. Ans. The straight 
line intercepts on the axes the segments 2x, and 2y,; thus, it has the equation 


tude of the cylinder is equal to 


x Y — 
$e an 


55. Given a point on the axis of the parabola y?—2px at a distance a from 
the vertex, find the abscissa of the point of the curve closest to it. Ans. 
x=a—p. 

56. Assuming that the strength of a beam of rectangular cross-section is 
directly proportional to its width and to the cube of the altitude, find the 
width of a beam of maximum strength that may be cut out of a log of dia- 
meter 16 cm. Ans. The width is 8 cm. 


57. A torpedo boat is sta ding at anchor 9 km from the closest point of 
the shore; a messenger has to be sent to a camp 15 km (along the shore) from 
the point of the shore closes! to the boat. Where should the messenger land 
so as to get to the camp in the shortest possible time if he does 5 km/hr 
walking and 4 km/hr rowing? Ans. At a point 3 km from the camp. 

58. A point moves rectilinearly over a plane in a medium situated outside 
a line MN with velocity v,, and along the line MN with velocity v,. What 
path between A and B, situated on MN, will it cover in the shortest time? 
The distance of A from MN is h, the distance from B of the projection œ of A 


on the line MN is a. Ans. If ABC is the path of the point, then G6. or 


B AC vy 
aB_ u Hu «B v 
for AB= 9 and aC —aB for AB « m 

59. A load w is hoisted by a lever; a force F is applied to one end, the 
point of support is at the other end of the lever. If the load is suspended from 
a point a centimetres from the fulcrum, and the lever rod weighs v grams per 
centimetre of length, what should the length of the rod be for the force (requi- 
red to raise the load) to be a minimum? Ans. x= ym cm. 

60. For n measurements of an unknown quantity x the following readings 
have been obtained: xi, x, ..., x4. Show that the sum of the squares of the 
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errors (x—%X,)?-+(x—x,)?-++ ...+(*—-x,)? will be least if for x we take the 

61. To reduce the friction of a liquid against the walls of a channel, the 
area in contact with the liquid must be a minimum. Show that the best shape 
of an open rectangular channel with given cross-sectional area is that for which 
the width of the channel is twice its altitude. 

Determine the points of inflection and the intervals of convexity and con- 
cavity of the following curves: 

62. y — x5. Ans. For x < 0 the curve is convex; for x > 0 the curve is con- 
cave; at x —0 there is a point of inflection. 63. y —1—x?. Ans. The curve is 
everywhere convex. 64. y — x?—3x?—9x--9. Ans. Point of inflection at x— I. 
65. y — (x —b)*. Ans. Point of inflection at x=b. 66. y —x!. Ans. The curve 


is everywhere concave. 67. I= aT Ans. Point of inflection at x= + 
+ yg 68. y —tan x. Ans. Point of inflection at x=nn. 69. y —xe-*. Ans. 
Point of inflection at x-—2. 70. y=a—j/ x—b. Ans. Point of inflection 


at x—b. 71. y —a— V/ (x — bj. Ans. The curve has no point of inflection. 
Find the asymptotes to the following curves: 


72. y= Ans. x=1, y —0. 73. y= Ans. x=—2, y 0. 74. y= 


x—1' 

3 du 
b Ans. x—b, y —c. 75. y=e* —1. Ans. x 50, y —0. 76. y — In x. 
Ans. x=0. 77. y — 6x? +x. Ans. y— x--2. 78. y —aà3—x9. Ans. ytx=0. 


3 
79. j—.—. Ans. x— 2a. 80. y? (x —2a) = x3 —a*. Ans. x= 2a, y= + (x J-a). 


l 
erm 


2a—x 
Investigate the following functions and construct their graphs: 
1 
8a? = 6x 
= y4__ —— paa RE x = = 
81. y — x*—2x 4-10. 82. y xi gi 83. y—e ; 84. y LL 85. y — 
_ 44% _ x _ x42 x 2 _ 
wp 86. y—À—] 87. y= TEE 88. a 89. j2—x3—x. 90. y = 
2 3/5 TEE x—1 
=: . . = . 9 . =A . . IL quiin, «i 
aao Ly Y ata 92. y—x—y/ 3--l. 93. y PES 


94. y—xe-*. 95. y=xe-*?, 96. y=x—In(x+1). 97. y=In(x?+1). 
98. y=sin3x. 99. y=x-+sinx. 100. y=xsinx. 101. y=e-*sinx, 


l i f E. x-n 
102. y —Insin x. 103. y=. 104. ; 1 105. { gut 
x by. y=8, 
=a(t—si , — aet , 
108. { x=a(t—sin t) 107. n ae coed 
y —a(1—cos t). y — ae! sin t. 


Additional Exercises 


Find the asymptotes of the following lines: 


2 
108. y- T . Ans. x=—l, y—x—]1. 109. y—x-Fe-*. Ans. y=x. 


110. 2y (x+ 12? = x3. Ans. x=—1, yo y x— 1. 111. y? —a3— x?. Ans. No asymp- 
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totes. 112. y—e-?*sinx Ans. y=0. 113. ame Ua ae Ans. y=x. 


114. y= xin(e+— J Ans. ret, yaxtt. 115. y= ae. Ans. x=0, 
2t £ le |] 
y=x. 116. *=T—p FTIR: 
Investigate and graph the follcwing functions: 
117. y—|x|. 118. y=ln|x|. 119. y?—x3$—x. 120. y—(x4- 13 (x —2). 


2 
121. y —x-r|x|. 122. y= xi — x. 128. y—x* VxF Ë. 124. y= —Inx. 
2 
125. y=% Inx. 126. I-A. 127. y— —. 128. y= x BE, 129. y= 
1 


— xInx. 130. y=e* —x. 131. y—|sin3x |. 132. y= 


A 133. y —xarctan x. 
134. y — x —2 arctan x. 135. y —e-?* sin 3x. 136. y = |sin x | J- x. 137. y= sin (x2) 


138. gy-cos?x--sin?x. 139. y= EX 140. y E-I*l 141. 


y= 

=: sin 2120) - 2] acre. 142. y — cos (SF!) - 
x+ |x n 1 1 

-£g -$««1). 143. y= Berle DL. 144. 4—[36—D- 


c HIx—1] H1 (0m x2). 


CHAPTER 6 


THE CURVATURE OF A CURVE 


6.1 ARC LENGTH AND ITS DERIVATIVE 


Let the arc of a curve M,M (Fig. 137) Le the graph of a func- 
tion y=f(x) defined on an interval (a, b). Let us determine the 
arc length of the curve. On the curve M,M take the points M,, 
M, M, ..., Mi- My ..., M,-,, M. Connecting the points we 
get a broken line M,M,M,...M;-,M;...M,-,M inscribed in the 

arc M,M. Denote the length of this bro- 

m, Mz M, ken line by P,. 
j The length of the arc M,M is the 
limit (we denote it by s) approached by 
M, the length of the broken line as the lar- 
gest of the lengths of the segments of 
the broken line M;.., M; approaches zero, 
if this limit exists and is independent 
, of any choice of points of the broken 

Fig. 137 line M,M,M,. .. Mi-,M;. Mp- M. 

It will be noted that this definition 
of the arc length of an arbitrary curve is similar to the defini- 
tion of the length of the circumference of a circle. 

In Ch. 12 it will be proved that if a function f(x) and its 
derivative f'(x) are continuous on an interval [a, b], then the arc 
of the curve y=f(x) lying between the points [a, f(a)] and 
[b, f(b)] has a definite length; a method will be shown for com- 
puting this length. It will also be established (as a corollary) 
that under the given conditions the ratio of the length of any 
arc of this curve to the length of its chord approaches unity 
when the length of the chord approaches zero, that is, 


length MaM E 
M,M +0 length M, M 


This theorem may be readily proved for the circumference* of 


* Consider the arc AB, the central angle of which is 2a (Fig. 138). The 
length of this arc is 2Ra (R is the radius of the circle), and the length of its 


chord is 2R sina. Therefore, lim length AB _ |. 2Ra _ 
a-o length AB a+o2ksina 
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a circle: however, in the general case we shall accept it without 
proof (Fig. 138). 

Let us consider the following question. 

On a plane we have a curve given by*the equation 


y =f (x). 


Let M, (Xa Y) be some fixed point of the curve and M(x, y), 
some variable point of the curve. Denote by s the arc length 
M,M (Fig. 139). 


Ig rox T 


Fig. 138 Fig. 139 


The arc length s will vary with changes in the abscissa x of 
the point M; in other words, s is a function of x. Find the deri- 
vative of s with respect to x. 

Increase x by Ax. Then the arc s will change by As= the 


length of MM,. Let MM, be the chord subtending this arc. In 
order to find lim a do as follows: from AMM,Q find 
Ax7+0 


_ MMR = (Ax)? + (Ay)? 
Multiply and divide the left-hand side by As?: 
MM 
(ARE) Ast = (ax (Ay)? 
Divide all terms of the equation by Ax*: 
MM, \2 /As\2 Ay \2 
Cae Ge) ee) 
Find the limits of the left and right sides as Ax — 0. Taking into 


account that lim. ^1, | and that lim ALTE we get 
Ax+0 


HM, +0 As A dx 
(8) ~ +(e) 
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or 
ds dy 42 
s yi +(#) (1) 
For the differential of the arc we get the following expression: 
d 
ds = y i (y ax (2) 
or * 


ds = V dx? +- dy? (2’) 


We have obtained an expression for the differential of arc length 
for the case when the curve is given by the equation y= f (x). 
However, (2’) holds also for the case when the curve is represen- 
ted by parametric equations. 

If the curve is represented parametrically, 


x=9(t), y—w(t) 
then 
dx=q' (t)dt, dy =% (t)dt 


and expression (2’) takes the form 


-VP OFT OF dt 


6.2 CURVATURE 


One of the elements that characterize the shape of a curve is 
the degree of its bentness, or curvature. 

Let there be a curve that does not intersect itself and has a 
definite tangent at each point. Draw tangents to the curve at any 
two points A and B and denote the angle formed by these tan- 
gents by « [or, more precisely, the angle through which the tan- 
gent turns from A to B (Fig. 140)]. This angle is called the 
angle of contingence of the arc AB. Of two arcs of the same 
length, that arc is more curved which has a greater angle of 
contingence (Figs. 140 and 141). 

On the other hand, when considering arcs of different length we 
cannot gauge the degree of their curvature solely by the appro- 
priate angles of contingence. Whence it follows that a complete 
description of the curvature of a curve is given by, the ratio of 
the angle of contingence to the length of the corresponding arc. 


* Strictly speaking, (2’) holds only for the case when dv >0. But if 
dx < 0, then ds — V dx? -dy?. For this reason, in the general case this for- 
mula is more correctly written as | ds| — V dx? + dy?. 
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Definition 1. The average curvature K,, of an arc AB is the 
ratio of the corresponding angle of contingence a to the length of 
the arc: 

T EM 
ÁB 


For one and the same curve, the average curvature of its diffe- 
rent parts (arcs) may be different; for example, for the curve 


Ku- 


B 


Fig. 140 Fig. 141 


shown in Fig. 142, the average curvature of the arc AB is not 


equal to the average curvature of the arc A,B,, although the 
lengths of their arcs are the same. 
What is more, at different points the 
curvature of the curve differs. To cha- 
racterize the degree of curvature of a 
given line in the immediate neighbour- 
hood of a given point A, we introduce 
the concept of curvature of a curve at 
a given point. 
Definition 2. The curvature K, of a Fig. 142 

line at a given point A is the limit of 

the average curvature of tke arc AB when the length of the arc 
approaches* zero (that is, when the point B approaches the 
point A): 


K,= lim K,,— lim — 
A Rad oat AB. 
Example. For a circle of radius r: (1) determine the average curvature of 


the arc AB subtending the central angle « (Fig. 143); (2) determine the cur- 
vature at the point A. 


* We assume that the magnitude of the limit does not depend on which 
side of the point A we take the variable point B on the curve. 
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Solution. (1) Obviously the angle of contingence 
of the arc AB is a, the length of the arc is ar. Hence, 


a 
Kav Tar 
or 
K 1 
au 
(2) The curvature at the point A is 
: a l 
Fig. 143 Kir T 


Thus, the average curvature of the arc of a circle of radius r is indepen- 
dent of the length and position of the arc, and for all arcs it is equal 


tot . Likewise, the curvature of a circle at any point is independent of the 


l 
choice of this point and is equal to ae 


Note. It will be seen later that, generally speaking, for any 
curve the curvature at its various points differs. 


6.3 CALCULATION OF CURVATURE 


Let us develop a formula for finding the curvature of any 
curve at any point M(x, y). We shall assume that the curve is 
represented in a Cartesian coor- 
dinate system by an equation of 
the form 


y=f(x) (1) 


and that the function f(x) has a 
continuous second derivative. 
Draw tangents to the curve at 
the points M and M, with abscis- 
sas x and x+ Ax and denote by @ 
and ọ+ Ag the angles of inclina- 
tion of these tangents (Fig. 144). 
We reckon the length of the Fig. 144 
arc M,M from some fixed point 
M, and denote it by s; then As— M,M, — M,M, and | As| - MM,. 
As will be seen from Fig. 144, the angle of contingence corres- 
ponding to the arc MM, is equal to the absolute value* of the 
An of the angles 9 and ẹ+Aọ, which means it is equal 
to | Ag]. 


* ee obvious that for the curve given in Fig. 144, |Ag|=A@ since 
Ag > 0. 
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According to the definition of average curvature of a curve, on 
the segment MM, we have 


To obtain the curvature at the point M, it is necessary to find 
the limit of the expression obtained on the condition that the 
arc length MM, approaches zero: 

— lim 4 
Is Jim | As | 

Since the quantities q and s both depend on x (are functions 
of x), e may thus be considered as a function of s. We may con- 
sider that this function is represented parametrically by means 
of the parameter x. Then 


Ag _ dp 
wt As = as 
and, consequently, 
K=|% 2 
=i de (2) 


To calculate a , we make use of the formula for differentiat- 


ing a function represented parametrically: 


dp _ dx 
ds ds 
dx 


To express the derivative T in terms of the function y — f (x), we 


note that tang =% and, therefore, 
m dy 
Q = arctan 77 


Differentiating this equation with respect to x, we get 


diy 
dp dà 
dx — dy \3 
(a) 
As for the derivative ae we found in Sec. 6.1 that 


dx 
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Therefore, 
E 
UN NACE. 
or, since K=| e |: we finally get 
ad 


(3) 


It is thus possible to find the curvature at any point of a curve 


d? 
where a second derivative = exists and is continuous. Calcula- 


tions are done with formula (3). It should be noted that when 
calculating the curvature of a curve only the positive value of 
the root in the denominator should be taken, since the curvature 
of a line cannot (by definition) be negative. 


Example 1. Determine the curvature of the parabola y?=2px: 
(a) at an arbitrary: point er y); 
(b) at the point M, (0, 0 


(c) at the point M ( 2' P 
Solution. Find the first and second derivatives of the function y— V 2px: 


Substituting the expressions obtained into (3), we get 


(a) k= 
(2px + p?) /* 
l 
Ls - x 
1 
OF GET S Vas 
y=p 


Example 2. Determine the curvature of the straight line y —ax--b at ar 
arbitrary point (x, y). 
Solution. 
y'—a, y"—0 


K=0 
Thus, a straight line is a “line of zero curvature”. This very same result is 
readily obtainable directly from the definition of curvature. 


Referring to (3) we get 
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6.4 CALCULATING THE CURVATURE 
OF A CURVE REPRESENTED PARAMETRICALLY 


Let a curve be represented parametricaMy: 
x=9(t), y= H(t) 
Then (see Sec. 3.24): 
dy vt) dy qw wg" 


dx q'()' dx? (p? 
Substituting the expressions obtained into formula (3) of the 
preceding section, we get 
= IT (1) 
Example. Determine the curvature of the cycloid 
x—a (t —sin t), y=a(l—cos t) 


at an arbitrary point (x y). 
Solution. 


dx ax dy diy 
qr^40— cos 4), ga sin t, d a sin t, Gir =a cos f 


Substituting the expressions obtained into (3). we get 
[a(1—cos t)acost—asin t-asint| ^ | cost—1| 
[a (1 — cos £)? -- a? sin? t}? 23a (1 — cos £)” 
l 1 
sa (1—cos 4)” — EN 
2 


K= 


6.5 CALCULATING THE CURVATURE OF A CURVE GIVEN 
BY AN EQUATION IN POLAR COORDINATES 


Given a curve represented by an equation of the form 
p = f (8) (1) 


Write the transformation formulas from polar coordinates to 
Cartesian coordinates: 
x-pcos0 | 
y-—psin8 | (2) 
If in these formulas we replace p by its expression in terms 
of 0, i.e., / (0), we get 
x = f (8) cos8 | 
= ino f (3) 
y —[ (0)sin6 | 
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The latter equations may be regarded as parametric equations 
of curve (1), the parameter being 0. 


Then 
& = fR cos 0 — p sin 8, 24 = 28 sin +pcosé 
2 2 
s = FE coso—2 45 sin 0—p cos 
dy dp... dp ; 
der = ger SNO H 2 cos 0 — p sin 0 


Substituting the latter expressions into (1) of the preceding 
section, we get a formula for calculating the curvature of .a curve 
in polar coordinates: 


vm | 9?-- 20 — pp" | (4) 
(+p?) 

Example. Determine the cur- 

vature of the spiral of Archime- 


des p — a0 (a > 0) at an arbitra- 
ry point (Fig. 145). 


Solution. 
d d 
= * o 
Hence 
| |a?824207| 1 0:2 
nem T ear ay a EI 
It will be noted that for large values of 0 we have the approximate equa- 
tions eI zl, Ti z l; therefore, replacing 0?--2 by 6? and 0?--1 by 
03 in the foregoing formula, we get an approximate formula (for large values of 0): 
QI O9 |! 
^a (^ a8 


Thus, for large values of 0 the spiral of Archimedes has, approximately, 
the same curvature as a circle of radius að. 


6.8 THE RADIUS AND CIRCLE OF CURVATURE. 
THE CENTRE OF CURVATURE. EVOLUTE AND INVOLUTE 


Deünition. The quantity R, which is the reciprocal of the cur- 
vature K of a curve at a given point M, is called the radius of 
curvature of the curve at the point in question: 


1 
=K (1) 
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NOU 


= E E (2) 
rri . 


or 


Draw a normal, at the point M, to a curve in the direction of 
the concavity of the curve, and lay off a segment MC equal to 
the radius R of the curvature of the curve at the point M. The 


"c (e. ) 


Fig. 146 Fig. 147 


point C is called the centre of curvature of the given curve at M; 
the circle, of radius R, with centre at C (passing through M) is 
called the circle of curvature of the given curve at the point M 
(Fig. 146). 

From the definition of circle of curvature it follows that at a 
given point the curvature of a curve and the curvature of a circle 
of curvature are the same. 

Let us derive formulas defining the coordinates of the centre of 
curvature. 

Let a curve be given by the equation 


y=f(x) (3) 
Take a point M(x, y) on this curve and determine the coordi- 
nates « and of the centre of curvature corresponding to this 


point (Fig. 147). To do this, write the equation of the normal to 
the curve at M: 


Y—y=— > (X—x) (4) 


(Here, X and Y are the moving coordinates of the point of the 
normal.) 

Since the point C(a, B) lies on the normal, its coordinates 
must satisfy equation (4): 


p—y=— y («—3) (5) 
14—2081 
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Further, the point C(a, B) is separated from M(x, y) by a 
distance equal to the radius of curvature R: 


(a — xy + (B—y)? = R? (6) 
Solving equations (5) and (6) simultaneously, we find œ and f: 


(a2) 75 (2—1)? = R? 


(a—x)?= y" R? 
I+y” 


whence 


4 1 
a = x + ——— R, B = y F —— R 
Vits” Vi 


y^ 
DUM 
and since ratte, it follows that 


D Ey" 
|y" | 

In order to decide which signs (upper or lower) to take in the 
latter formulas, we must examine the case j'- 0 and the case 
y' <0. If y' 0, then at this point the curve is concave, and, 
hence, B > y (Fig. 147), and for this reason we take the lower 
signs. Taking into account that in this case | y" | — y", the formulas 
of the coordinates of the centre of curvature will be 


, 2 
a=x+ we, py 


" ax FOE 
(7) 
1 2 
B=y+ 7 


Similarly, it may be shown that formulas (7) will hold for the 
case y” <0 as well. 
If the curve is represented by the parametric equations 


x= p(t), g-w(t) 


then the coordinates of the centre of curvature are readily obtain- 
able from (7) by substituting, in place of y’ and y”, their expres- 
sions in terms of the parameter 


,_ n "_ XUL— XUI 
y A xt , AT mc 
Then 
eye t Ey") 
x'y" —x"y' 
"m (7) 
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Example 1. To determine the coordinates of the centre of curvature of the 
parabola 
y? = 2px 


(a) at an arbitrary point M (x, y), (b) at the ,point Me (0, 0), (c) at the 
point M, 5 p] 


2 
dy and 3. into (7) we get (Fig. 148): 


Solution, Substituting the values dx di 


(a) a=3x-+ p, Becr pus 
p 
(b) at x=0 we find a — p, f —0, 


(c) at rah we have a=, p=—p. 
If at M,(x, y) of a given curve the curvature differs from zero, 
then a very definite centre of curvature C,(a, B) corresponds to 
this point. The totality of all centres of curvature of the given 
curve forms a certain new line, called the 
evolute, with respect to the first. y 10105 
Thus, the locus of centres of curvature 3 
of a given curve is called the evolute. As 
related to its evolute, the given curve is 
called the evolvent or involute. M; 
If a given curve is defined by the equation 
y =f (x), then equations (7) may be regarded 
as the parametric equations of the evolute 
with parameter x. Eliminating from these 
equations the parameter x (if this is possib- 
le), we get an immediate relationship bet- 
ween the moving coordinates of the evolute Fig. 148 
a and f. But if the curve is given by pa- 
rametric equations x= ọ (f), y = (t), then equations (7') yield 
the parametric equations of the evolute (since the quantities x, 
Y, X, y', x", y” are functions of f). 


Example 2. Find the equation of the evolute of the parabola 


I 


C, (ee, B) 


y? = 2px 
Solution. On the basis of Example I we have, for any point (x, y) of the 
parabola, 
a —3x--p 
2x VP 
pat 
V» 
Eliminating the parameter x from these equations, we get 
8 


B=57, (— 9? 


This is the equation of a semicubical parabola (Fig. 149). 
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Example 3. Find the equation of the evo- 
lute of an ellipse represented by the parametric 
equations 

x=acost, y=bsint 


Solution. Find the derivatives of x and y 
with respect to /: 
x'—-—asiní, y'—bcost 
x"=—acost, y"=— bsint 
Substituting the expressions of the derivatives 
into (7’), we get 
b cos t (a? sin? t+ b? cos? t) 


&-—acost— = 
ab sin? t -- ab cos? t 


; p 
=q cos í —a cos tsin? ¢— -y cos? t = 


= dL cos? f 
Fig. 149 ES a 


Thus, 


Similarly we get 


Eliminating the parameter t, we get the equation of the evolute of the ellipse 
in the form 


(5)*«(5)"- (egt 


Here, œ and B are the coordinates of the 
evolute (Fig. 150). 

_ Example 4. Find the parametric equa- 
tions of the evolute of the cycloid 


x —a (t —sin £1) 
y =a (l — cos t) 
Solution. 
x'—a(1—cosft), y’=asint 
x" —asin t, y" =a cos t 


Substituting the expressions obtained into 
(7'), we get 


a =a (t + sin t) 


=— a (1 — cos f£) 
Make a change of variables, putting 
a=E—na 
B—1—2a 


t=t™—a_ 
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Then the equations of the evolute will take the form 


=a (t— sin x) 
n=a(l— cost) , 
They define, in coordinates E, ņ, a cycloid with the same generating circle of 


radius a. Thus, the evolute of a cycloid is that same cycloid displaced along 
the x-axis by — xa and along the y-axis by —2a (Fig. 151). 


Fig. 151 


6.7 THE PROPERTIES OF AN EVOLUTE 


Theorem 1. The normal to a given curve is a tangent to its evolute. 
Proof. The slope of the tangent to an evolute defined by the 
parametric equations (7) of the preceding section is equal to 


£ 


Z 
dx 


$ 


Noting that [by virtue of the same equations (7)] 
da 3ytyt — yy" yy" (Sy yt— yt — "ty" 


GE NIKE y” (1) 
d 3y” Pen —y' y" 
7 oe (2) 


we get the relationship 


als 


hs 
y 
But y' is the slope of the tangent to the curve at the correspond- 
ing point; it therefore follows from the relationship obtained 
that the tangent to the curve and the tangent to its evolute at 


the corresponding point are mutually perpendicular; that is, the 
normal to a curve is the tangent to the evolute. 


214 Ch. 6. The Curvature of a Curve 


Theorem 2. /f, over a certain segment M,M, of a curve, the 
radius of curvature varies monotonically (i.e., either only increases 
or only decreases), then the increment in the arc length of the evo- 
lute on this portion of the curve is equal (in absolute value ) to 
the corresponding increment in the radius of curvature of the given 
curve. 

Proof. From formula (2’), Sec. 6.1, we have 


ds? = da? + dp? 
where ds is the differential of arc length of the evolute; whence 
ds \2 dp 
(a) (m) (m) 
Substituting the expressions (1) and (2), we get 
ds \ ry (3y'y? —y" —y"y'" 
(E) apo ny 8 
m 3/, 1 [E IV] 
Then we find (m). Since R= COEM it follows that R, — Ios 


Differentiating both sides of this equation with respect to x, we 
get the following (after appropriate manipulations): 


dR _2(1 +y”)? (3y'y" — y" —y"ty'"") 
2R a= (y^) 


Dividing both sides of the equation by 2R — 


2(1 (28/2 
II. we have 


dR — (1J- y) * (3y' y^ — y" —y"ty'"") 
dx y” 


Squaring, we get 

d 3y' LN — pÊ" 

(By =a +y (gm ny (4 
Comparing (3) and (4), we find 


(a) = (i) 


whence 


It is given that a does not change sign (R only increases or 


only decreases); hence, £ does not change sign either. For the 
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sake of definiteness, let <0, E z0 (which corresponds to 
Fig. 152). Hence, R=—Ẹ 


x 

Let the point M, have abscissa x, and M, have abscissa x,. Apply 
the Cauchy theorem to the functions s(x) and R (x) on the inter- 
val [x,, x]: 


(is) 

s(x) —s(x) — Vdx/x-& S 

R(x)—R(xy) /dR^ z 
Com 


where & is a number lying hetween x, and x, (x, < Ẹ « xj). 
We introduce the designations (Fig. 152) 


S(x) =S, s(x)os, R(xX)-R, R(x)-R, 
Then RoR =~! or s,—s,=—(R,—R,). But this means that 
|Ss,—s,|=|R,—R,| 


This equation is proved in exactly the same manner if the radius 
of curvature increases. 

We have proved Theorems | and 2 for the case where the cufve 
is given by an explicit function, y=f (x). 

If the curve is represented by parametric equations, these theo- 
rems also hold, and their proof is exactly the same. 

Note. The following is a simple mechanical method for constructing 
an involute from its evolute. 


y 


Fig. 152 Fig. 153 
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Let a flexible ruler be bent into the shape of an evolute C,C, 
(Fig. 153). Suppose one end of an unstretchable string is attached 
to the point C, and bends round the ruler. If we hold the string 
taut and unwind it, the end of the string will describe a curve M,M,, 
which is the involute (or evolvent, 
the name coming from this pro- 
cess of "evolving"). Proof that this 
curve is indeed an involute may 
be carried out by means of the 
above-established properties of the 
evolute. 

It should be noted that to a 
single evolute there correspond 
an infinitude of various involutes 
(Fig. 153). 


Example. Suppose we have a circle of 
radius a (Fig. 154). Take the involute of 
this circle that passes through the point 


Fig. 154 M, (a, 0). d 
Taking into account that CM —CM,— 
=at, it is easy to obtain the equations of the involute of the circle: 
OP = x =a (cos t+ t sin £) 
PM -- y =a (sin t—t cos t) 


It will be noted that the profile of a tooth of a gear wheel is most often 
in the shape of the involute of a circle. 


6.8 APPROXIMATING THE REAL ROOTS OF AN EQUATION 


Methods of investigating the behaviour of functions enable us to 
approximate the roots of an equation: 


F(x) =0 


If the equation is an algebraic equation * of the first, second, 
third, or fourth degree, there are formulas which permit expressing 
the roots of the equation in terms of its coefficients by means of 
a finite number of operations of addition, subtraction, multiplica- 
tion, division and evolution. Generally speaking, there are no such 
formulas for equations above the fourth degree. If the coefficients 
of any equation, algebraic or nonalgebraic (transcendental), are not 
literal but numerical, then the roots of the equation may be cal- 
culated approximately to any degree of accuracy. It should be noted 
that even when the roots of an algebraic equation are expressed 


* The equation f(x)=0 is called algebraic if f(x) is a polynomial (see 
Sec. 7.6). 
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in terms of radicals, it is sometimes ketter to apply an approxi- 
mation method of solving the equation. Below we give some me- 
thods of approximating the roots of an equation. 
1. Method of chords. Given an equatiof 

f(x) =0 (1) 
where f(x) is a continuous, doubly differentiable function on the 
interval [a, b]. Suppose that by investigating the function y =f (x) 
within the interval [a, b] we isolate a subinterval [x,, x,] such that 
within this subinterval the func- 
tion is monotonic (either increas- 
ing or decreasing), and at the end 
points the values of the func- 


y 


T 


Fig. 155 Fig. 156 


tion f(x,) and f(x,) have different signs. For definiteness, we say 
that f(x,) «0, f(x) 50 (Fig. 155). Since the function y — f (x) 
is continuous on the interval [x,, x,], its graph will cut the x-axis 
in some one point between x, and x,. 

Draw a chord AB connecting the end points of the curve 
y=f(x), which correspond to abscissas x, and x, Then the 
abscissa a, of the point of intersection of this chord with the x-axis 
will be the approximate value of the root (Fig. 156). In order to 
find this approximate value let us write the equation of the straight 
line AB that passes through two given points A [x,, f(x,)] and 
B [x,, f(x): 

y—f(x), | x—»* 
FG)—F0G) /— Xa— xi 
Since y=0 at x=a,, it follows that 


—f (x1) 01—X; 


f (%a)—F (xi)  x—2» 


whence 
_ %s—*1) f (n) 


n = Fa — 1E Gr) (2) 
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9 G3) — xaf (x1) , 
1" F(a) —F a) (2) 


To obtain a more exact value of the root, we determine j (a). 
If f (a,) « 0, then repeat the same procedure applying formula (2^) 
to the interval (a,, xa]. If f(a) 2 0, then apply this formula to 


- 
N 


PA Nw FU ut uu 


the interval [x,, a,]. By repeating this pro- 
cedure several times we will obviously obtain 
more and more precise values of the root 
Qz, Qs, etc. 
Example 1. Approximate the roots of the equation 
f(x) = x33—6x--2-—0 

Solution. First find the intervals wuere the fun- 
ction f(x) is monotonic. Taking the derivative 
F (x) = 3x? —6, we find that it is positive for x < — V2, 
negative for —V2«x«-- V3 and again positive 
for x » V2 (Fig. 157). Thus, the function has three 
intervals of monotonicity, in each of which there is 
one root. 

To simplify the calculations, let us narrow these 
intervals of monotonicity (there should be a corres- 
ponding root in each interval). To do this, substitute 
into expression f(x), at random, some values of x, 
then isolate (within each interval of monotonicity) 
shorter intervals such that the functions at the end 
points have different signs: 


x —0, f(0)=2 
X1], f (1) —3 | 
Xg— —3, f (—3)=—7 
x, —2, f(—2)=6 } 
Xs — 2, f (2)=—2 
Xe —3, f(3)211 ! 


Thus, the roots lie within the intervals 


(—3, —2,), (0, 1), (2, 3) 


Find the approximate value of the root in the interval (0, 1); from formula (2) 


we have 


Since 


f (0.4) = 0.435—6.0.4--2— —0.336, f(0)=2 


it follows that the root lies between 0 and 0.4. Again applying (2) to this 
interval, we get the following approximation: 


a, — 0— 


(0.4—0).2 0.8 


20.3367 =7.336 E: 0.342, etc. 


We approximate the roots in the other intervals in similar fashion. 
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2. Method of tangents (Newton’s method). Again, let f (x,) < 0, 
f (%,) >0. On the interval [x,, x,] the first derivative does not 
change sign. Then there is one root of the equation f(x) —0 in the 
interval (x,, x,). Let us assume that the sêcond derivative does not 
change sign in the interval [x,, x,] either; this can be achieved by 
reducing the length of the interval within which the root lies. 


Fig. 158 Fig. 159 


Preservation of the sign of the second derivative on the interval 
[x,, x,] means that the curve is either only convex or only con- 
cave on [x,, x]. 

Draw a tangent to the curve at the point B (Fig. 158). The 
abscissa a, of the point of intersection of the tangent with the 
x-axis will be an approximate value of the root. To find this 
abscissa, write the equation of the tangent at the point B: 


y—f =F (x2) (x— x) 
Noting that x=a, at y=0, we have 


a, = x, — 162 (3) 


Then, drawing the tangent line at the point B, [a,, f(a,)], we 
analogously find a more exact value of the root a,. By repeating 
this procedure we can calculate the approximate value of the root 
to any desired degree of accuracy. 

Note the following. If we drew the tangent to the curve not 
at the point B but at A, it might appear that the point of inter- 
section of the tangent with the x-axis lies outside the interval 
Xi 33): 

; hu Figs. 158 and 159 it follows that the tangent should be 
drawn at the end of the arc at which the signs of the function 
and its second derivative coincide. Since it is given that on the 
interval [x,, x,] the second derivative preserves its sign, the signs 
of the function and the second derivative must coincide at one 
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of the end points. This rule also holds for the case where f' (x) < 0. 
If the tangent is drawn at the left end point of the interval, 
then in formula (3) we must put x, in place of x,: 


aA n el 


When there is a point of inflection C in the interval (x,, x), 
the method of tangents can yield an approximate value of the 
root lying without the interval (x,, x,) 
(Fig. 160). 

Example 2. Apply formula (3’) to finding the 
root of the equation 

f(x) =8—6x+2=0 
within the interval (0, 1). We have 
f (0) —2, F (0) = (3x? — 6) | x=0=—6, 
F (x) =6x >0 


and so from (3’) we get 


Fig. 160 


2 1 
—6 3 

3. Combined method (Fig. 161). Applying at the same time on 
the interval [x,, x,] the method of chords and the method of tan- 
gents, we get two points a, and a, lying on either side of the 
desired root a, since f(a,) and f(a,) y 
have different signs. Then, on the 
interval [a,, a,] again apply the 
method of chords and the method 
of tangents. This yields two num- 
bers: a, and a,, which are still clo- 
ser to the value of the zoot. We 
continue in this manner until the 
difference between the approximate 
values found is less than the requi- 
red degree of accuracy. It will be 
noted that in the combined mc- 
thod we approach the sought-for root 
from two sides simultaneously Fig. 161 
(i.e., at the same time we appro- ii 
ximate the root with an excess and with a deficit). 

To illustrate in the case we have examined it will be clear that by substi- 
tution we have 

f (0.333) > 0, /(0.342) < 0 


Hence, the root lies between the approximate values obtained: 
0.333 < x < 0.342 


a= 0— —0.333. 


8 
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Exercises on Chapter 6 
Find the curvature of the curves at the indicated points: 
1. 5*x?-Fa*y* —a*5? at the points (0, b) and (a, 0). Ans. + at (0, 5); 
a 24 


" at (a, 0). 2. xy = 12 at the point (3, 4). Ans. nd 3. y— x? at the point 


(%1, Y1). Ans. a 4. 16y2=4x+— x’ at the point (2, 0). Ans. L. 
2I NC 
3 3 4,8 ; ; PRESE REL 
5. x? --y? —a? at an arbitrary point. Ans. 33/Taxy | 
Find the radius of curvature of the following curves at the indicated points; 
draw each curve and construct the appropriate circle of curvature: PT 
80 V 10 


6. y? — x? at the point (4, 8). Ans. R= 3 7. x? = 4ay at the point (0, 0). 


4 4p. )3/2 
Ans. R = 2a. 8. b3x? —a®y? — a?b? at the point (x1, yi). Ans. R= (nacen 


9. y—1nx at the point (1, 0). Ans. R=2 V2. 10. y—sin x at the point 
2 3 
= 1). Ans. R=1. 11. ~~ 7608 A for ¢=¢,. Ans. R=3asin t, cos fy. 


2’ y=asin't | 
Find the radius of curvature of the indicated curves: 
— 3/2 
12. cH for ¢=1. Ans. R=6. 13. Circle p—asin 8. Ans. R=. 
ý (p? 2-253 /* 
14. Spiral of Archimedes p —a0. Ans. ROUTE 15. Cardioid p= 


2 
==a (1— cos 8). Ans. R=4 V 2ap. 16. Lemniscate p? =a? cos 20. Ans. R x 


17. Parabola p=asect t. Ans. R=2a sect 2. 18. p=asin È, Ans. R= 


3.4 8 
Eu Sin" 53. 

Find the points of the curves at which the radius of curvature is a mi- 
nimum: 


V2 l ) T ( | V2 
19. y=Inx. Ans. (M. —.n? . 20. y—e*. Ans. —y ine, "ac 


— a a x? 
21. Vx --Vy — Va. Ans. (+. i) 22. y-aln (1-3). Ans. At the 


point (0, 0) R— 5. 
Find the coordinates of the centre of curvature (œ, B) and the equation of 
the evolute for each of the following curves: 


2 2 2 

25 oy (03--53)x3 a —— (a$-r59)y* 3 ,,8 8 
23 aT pl Ans. accu Pe ape x +y =a 
ali a4 "m 


Ans. a—x-L3x9 y’, B—y--3x? y’. 25. y®=a®x. Ans. a= pry 


4 
_ aiy—9y5 x —3t, dedos Ang. rd 
lxx E Mc D Mc 
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BERN E 16 a 
=< \ ef k A 
27. y=ksint. (tractrix). 


x=a (cos t +t sin t), Ds eld x=a cos? f, 

28. { y —a (sin t—f cos f). Ans. a==acost, B=asint. 29. | y —a sin? f, 
Ans. a =a cos? t 4-3a cos t sin? t, B =a sin? t 4-3a cos? t sin f. 

30. Find the roots of the equation x? —4x-|-2—0 to three decimal places. 
Ans. x4 — 1.675, x — 0.539, x4— —2.214. 

31. For the equation f(x)=x5—x—0.2=0, approximate the root in the 
interval (1, 1.1). Ans. 1.045. 

32. Evaluate the roots of the equation x!-[-2x?—6x-|-2—0 to two decimal 
places. Ans. 0.38 < x, « 0.39, 1.24 < x, « 1.25. 

33. Solve the equation x?*—5-—0 approximately. Ans, x, zm 1.71, xsg3— 


34. Approximate the root of the equation x—tanx=0 lying between 0 


and m. Ans. 4.4935. 


35. Compute the root of the equation sin x — 1—x to tliree places of deci- 
mals. Hint. Reduce the equation to the form f (x) —0. Ans. 0.5110 < x < 0.5111. 


Miscellaneous Problems 


36. Show that at each point of the lemniscate p3 —a? cos 2@ the curvature 
is proportional to the radius vector of the point. 
37. Find the greatest value of the radius of curvature of the curve 


p=asin T. Ans. R- a. 


38. Find the coordinates of the centre of curvature of the curve y —x In x 
at the point where y’=0. Ans. (e-!, 0). 

39. Prove that for points of the spiral of Archimedes p —ag as o — œ the 
magnitude of the difference between the radius vector and the radius of cur- 


vature approaches zero. 
40. Find the parabola y =ax?+bx+c, which has common tangent and cur- 


vature with the sine curve y —sin x at the point ($- 1). Make a drawing. 


Ans. ga pF. 
41. The function y —f (x) is defined as follows: 
f(x)=x in the interval — o < x«l 
f (x) =ax?-+ bx-+c in the interval 1 < x < -+ oo 


What must a, b and c be for the curve y= f(x) to have continuous curvature 
everywhere? Make a drawing. Ans. a —3, b — —3, c— I. 

42. Show that the radius of curvature of a cycloid at any one of its points 
is twice the length of the normal at that point. 

43. Write the equation of the Pe of Cua of the parabola y= x? at 
the point (1, 1). Ans. (9 (o -3) =. 


44. Write the equation of the circle of curvature 


D of P curve gy — tan x at 
l A ax—10 \? 125 
the point (3 1). Ans. («- 7 +(s-7) =e" 


4 , 


Exercises on Chapter 6 223 


45. Find the length of the entire evolute of an ellipse whose semi-axes are 
4 (a3 — b?) 

a and b. Ans. c 

46. Find the approximate values of the roots of the equation xe* —2 to 
within 0.01. Ans. The equation has only one real moot, x ~ 0.84. 

47. Find the approximate values of the roots of the equation xIn x —0.8 
to within 0.01. Ans. The equation has only one real root, x = 1.64. 

48. Find the approxima values of the roots of the equation x? arctan x= I 
to within 0.001. Ans. The equation has only one real root, x = 1.096. 


CHAPTER 7 


COMPLEX NUMBERS. POLYNOMIALS 


7.1 COMPLEX NUMBERS. BASIC DEFINITIONS 


A complex number is a number given by the expression 
z—a- ib (1) 


where a and b are real numbers and i is the so-called imaginary 
unit, which is defined as 


i-y —l or #=—1 (2) 


a is called the real part, and b, the imaginary part of the comp- 
lex number. They are designated, respectively, as follows: 


a= Rez, b=Imz 


If a=0, then the number 0+ib=ib is a pure imaginary; if 
b=0, then we have the real number a+i0=a. Two complex 
numbers 2—a--ib and z=a—ib that differ solely in the sign of 
the imaginary part are called conjugate complex numbers. 

We agree upon the two following basic definitions. 

(1) Two complex numbers z, =a, +ib, and z, =a, +ib, are equal, 
2,—2, if 
et a,=a, b,—b, 


that is, if their real parts are equal and their imaginary parts are 


equal. 
(2) A complex number z is equal to zero 


z=a+ib=0 


if and only if a=0, b=0. 

1. Geometric representation of complex numbers. Any complex 
number z=a-+ib may be represented in the xy-plane as a point 
A(a, b) with coordinates a and b. Conversely, every point M (x, y) 
of the plane is associated with a complex number z=x+iy. The 
plane on which complex numbers are represented is called the 
plane of the complex variable z, or the complex plane (Fig. 162, 
the encircled z symbol indicates that this is the complex plane). 

Points of the plane of the complex variable 2 lying on the 
x-axis correspond to real numbers (b—0). Points lying on the 
y-axis represent pure imaginary numbers, since a — 0. Therefore, 
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in the complex plane, the y-axis is called the imaginary axis, or 
axis of imaginaries, and the x-axis is the real axis, or axis of 
reals. 

Joining the point A(a, b) to the origin, ‘we get a vector OA. In 
certain instances, it is convenient to consider the vector OA as the 
geometric representation of the complex y © 
number z =a + ib. 

2. Trigonometric form of a complex 
number. Denote by ọ and r(r>0) the 
polar coordinates of the point A (a, b) 
and consider the origin as the pole and 
the positive direction of the x-axis, the 
polar axis. Then (Fig. 162) we have 
the familiar relationships Fig. 162 


a--rcosQ, b=rsing 


and, hence, the complex number may be given in the form 
a+ib=rcosp+irsing or z=r(cosp+ising) (3) 


The expression on the right is called the trigonometric form (or 
polar form) of the complex number z=a- ib; r is termed the modulus 
of the complex number z, @ is the argument (amplitude or phase) 
of the complex number z. They are designated as 


=|z|, p=argz (4) 
The quantities r and q are expressed in terms of a and b as follows: 


r=V a+b, 9 = Arctan P 


To summarize, then, 


|jz|=|a+ib|=Va+o? 
(5) 


arg z = arg (a + ib) = Arctan E 


The amplitude of a complex number is considered positive if it 
is reckoned from the positive x-axis counterclockwise, and negative, 
in the opposite sense. The amplitude @ is obviously not determined 
uniquely but up to term 2x&, where k is any integer. 


Note. The conjugate complex numbers z—a-rib and z=a—ib 
have equal moduli |z|=|z| and their arguments (amplitudes) are 
equal in absolute value but differ in sign: argz — —argz. 
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It will be noted that the real number A can also be written in 
the form (3), namely: 
A=|A|(cos0+isin0) for A — 0 
A=|A|(cosn+isinz) for A «0 
The modulus of the complex number 0 is zero: |0|— 0. Any 
angle e may be taken for amplitude zero. Indeed, for any angle @ 
we have 
0 — 0 (cos ọ 4- i sing) 


7.2 BASIC OPERATIONS ON COMPLEX NUMBERS 


1. Addition of complex numbers. The sum of two complex num- 
bers z, =a, +ib, and 2, — a, +ib, is a complex number defined by 
the equation 


Z, +2: = (a, + ib) + (a, + ib,) = (a, +a) +i (b, +b) (1) 


From (1) it follows that the addition of complex numbers depic- 
ted as vectors is performed by the rule of the addition of vectors 
(Fig. 163a). 


Fig. 163 


2. Subtraction of complex numbers. The difference of two complex 
numbers 2,— a,4-ib, and z,=a,+ib, is a complex number such 
that when it is added to z, it yields 2,. 

It is easy to see that 


2, — 2, = (a, + ib,) — (a, + ib,) = (a, — a) +i (b, — b,) (2) 


It will be noted that the modulus of the difference of two complex 
numbers is equal to the distance between the points representing 
these numbers in the plane of the complex variable (Fig. 163b) 


la—al- V (a, —aj* + (b, —5,)* 


3. Multiplication of complex numbers. The product of two com- 
plex numbers 2,=a,+ib, and z,— a,4-ib, is a complex number 
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obtained when these two numbers are multiplied as binomials by 
the rules of algebra, provided that 


®=—-1, ®=-i, i—-(—iji—-gP-1, =i, etc. 


and, generally, for any integral k, 
ik=], itkti=j, jaet2— —], (ets i 


From this rule we get 
2,2, = (a, + ib,) (a, + ib,) = a,a, + ib,a, + ia,b, + i?*b,b, 
or 
2,2, = (d,a, — b,b,) + i (b,a, + a,b) (3) 
Let the complex numbers be written in trigonometric form 
2,=r,(cosg,+ising,), Z= r, (cos p, + i sin q,) 
then 
* z,2, = r, (cos p, +i sin qj) r, (cos pa +i sin ọ,) 
=r,r, [cos p, cos p, + i sin q, cos p, + i cos ọ, sing, 
+i? sin q, sin g,] = r,7, [(cos p, cos q, — sin ọ, sin q,) 
+i (sin 9, cos q, + cos ọ, sin q,)] 
= ryr, [cos (p, +P) + i sin (p, + 94] 
Thus, 
Z,2, = rr, [cos (p, + 9.) + i sin (P, + 9,)] (3) 
i. e., the product of two complex numbers is a complex number, the 
modulus of which is equal to the product of the moduli of the factors, 
and the amplitude is equal to the sum of the amplitudes of the 


factors. 
Note 1. The product of two conjugate complex numbers z=a+ib 


and z=a—ib is, by virtue of (3), expressed as follows: 
zz=a?+ b? 
or 
zz—|zp-lzp 
The product of two conjugate complex numbers is equal to the 
square of the modulus of each number. 


4. Division of complex numbers. The division of complex num- 
bers is defined as the inverse operation of multiplication. 


Suppose we have 2, =a, +ib, z,=a,+ib,, |z,| — V ai 4-03 5 0. 
Then Pint: is a complex number such that z, — z,2. If 


03 + ib, . 
X 
` a+ ib, Ty 


15* 
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then 
a, + ib, = (a, + ib,) (x + iy) 
a, + ib, = (a,x—b,y) + i (ay + b,x) 
x and y are found from the system of equations 
a, =a,x—by, b, —b,x -- ay 


Solving this system we get 


or 


c 4105 1-55, ENS a,b, — a,b, 
aby C aa+ b3 
and finally we have 
04105 - 6,5, . asb, — a4b5 
z= .p;———áÀ3 4 
aat ba E a+b? a 


Actually, complex numbers are divided as follows: to divide 
2, =a, +ib, by z,=a,+ib,, multiply the dividend and divisor by 
a complex number conjugate to the divisor (that is, by a,— ib,). 
Then the divisor will be a real number; dividing the real and 
imaginary parts of the dividend by it, we get the quotient 

ai-Fib, — (a, +ib) (a5 —ib4) _ 

a+ ibs (aat ibz) (aa — ibs) 

— (142 + bba) +i (azb — a,b) _ dg +b1b3 +i abı — a,b, 
a3+ bà a +05 a3+5 


If the complex numbers are given in the trigonometric form 
z2,=r,(cosg,+ising,), 2z,—r,(cosq,-- i sin q) 


then 
A nes ert 9). 11 feos (p,—@,) +isin(p,—9,)] — (5) 


Za  r$(cosq, +isin pa) re 


To verify this equation, multiply the divisor by the quotient: 
r, (cos q, +i sin q,) rm [cos (q.— 9,) + i sin (9, — 9,)] 
—r.7 [cos (i 9, — 9) +i sin (9, +P —9))] — ri (cos, + ising) 


Thus, the modulus of the quotient of two complex numbers is equal 
to the quotient of the moduli of the dividend and the divisor; the. 
amplitude of the quotient is equal to the difference between the 
amplitudes of the dividend and divisor. 

Note 2. From the rules of operations involving complex num- 
bers it follows that the operations of addition, subtraction, multi- 
plication and division of complex numbers yield a complex number. 
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If the rules of operations on complex numbers are applied to 
real numbers, these being regarded as a special case of complex 
numbers, they will coincide with the ordinary rules of arithmetic. 

Note 3. Returning to the definitions ef a sum, difference, pro- 
duct and quotient of complex numbers, it is easy to show that if 
each complex number in these expressions is replaced by its con- 
jugate, then the results of the aforementioned operations will yield 
conjugate numbers, whence, as a particular case, we have the 
following theorem. 

Theorem. /f in a polynomial with real coefficients 


Ax" + Ayx"-24... +A, 


we put, in place of x, the number a+ ib and then the conjugate 
number a—ib the results of these substitutions will be mutually 
conjugate. 
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1. Powers. From formula (3') of the preceding section it follows 
that if n is a positive integer, then 
[r (cos q 4- i sin g)]^ = r” (cos ng +i sin ng) (1) 
This formula is called De Moivre’s formula. It shows that when 
a complex number is raised to a positive integral power the modulus 
is raised to this power, and the amplitude is multiplied by the 
exponent. 
Now consider another application of De Moivre's formula. 
Setting r=1 in this formula, we get 


(cos ọ +i sin pọ)” — cos ne + i sin nọ 


Expanding the left-hand side by the binomial theorem and 
equating the real and imaginary parts, we can express sinzq and 
cosn@ in terms of powers of sing and cosq. For instance, if 
n-3 we have 

cos? p +i 3cos? p sing — 3 cos g sin? o — i sin? 9 = cos 3g + i sin 3 
Making use of the condition of equality of two complex numbers, 
we get 

cos 39 = cos? p— 3 cos ọ sin? 9 
sin 39 = — sin? o + 3cos?@ sing 

2. Roots. The nth root of a complex number is another complex 
number whose nth power is equal to the radicand, or 

Vr (cos o +i sing) =p (cos p J- i sins) 
if 
p” (cos mp + i sin mp) =r (cos e 4- sin q) 
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Since the moduli of equal complex numbers must be equal, 
while their amplitudes may differ by a multiple of 2x, we have 


p"—r, mp=g+2kn 


u/s 2k 
pr, pat 


Whence we find 


where & is any integer, yr is the principal (positive real) root 
of the positive number r. Therefore, 


V/ cos e Fi sing) = 1/7 (cos PEPE + isin $782) (2) 


Giving k the values 0, 1, 2, ..., n—1, we get n different values 
of the root. For the other values of k, the amplitudes will differ 
from those obtained by a multiple of 2x, and, for this reason, 
root values will be obtained that coincide with those considered. 

Thus, the nth root of a complex number has n different values. 

The nth root of a real nonzero number A also has n values, 
since a real number is a special case of a complex number and 
may be represented in trigonometric form: 


if A70, then A=|A|(cos0+isin0) 
if A «0, then A =| A| (cos n+ isin x) 
Example 1. Find all the values of the cube root of 
nity. 
Solution. We represent unity in trigonometric form; 
l=cos0+isin 0 


By formula (2) we have 


V 1=j/ cos 0 +i sin 0— cos OTIES + isin teer 


3 
Setting & equal to 0, 1, 2, we find three values of the root: 


E. 
x,=cos0+isin0=1, x4— cos 25. hisin > 


35 cos 4 isin 27 
Noting that 
x 1 an Y 3 4n 1 ax V3 
cos q= -y> in- =y STS: SIR ET 2 
we get 
1,.V3 .V3 
y=, X —.ci PS , TE 


In Fig. 164, the points A, B, C are geometric representations of the roots 
obtained. 
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3. Solution of a binomial equation. An equation of the form 
x" =A 


is called a binomial equation. Let us find jts roots. 
If A is a real positive number, then 


x= VA(cos** + isin) (k=0, 1,2, -..,2—1) 


The expression in the brackets gives all the values of the nth 
root of 1. 
If A is a real negative number, then 


x= yA] ( cos crm +isin x) 


The expression in the brackets gives all the values of the nth 
root of —1. 

If A is a complex number, then the values of x are found from 
formula (2). 

Example 2. Solve the equation 


x4=1 
Solution. 


x= j/ cos 2kn + i sin 2kn = cos ZER + isin 295 


Setting & equal to 0, 1, 2, 3, we get 


x,=cos0+isin0=1 
2x , ,.;. 20 
x, —c0s -7 + isin -y —i 


4x , ... 4n 
x= cos isin 77 — —1 


6n , ,., 6x 
x= cos + isin 777 — —i 


7.4 EXPONENTIAL FUNCTION WITH COMPLEX EXPONENT AND ITS 
PROPERTIES 


Let z=x-+iy. If x and y are real variables, then z is called 
a complex variable. To each value of the complex variable z in the 
xy-plane (the complex plane) there corresponds a definite point 
(see Fig. 162). 

Definition. If to every value of the complex variable z of a 
certain range of complex values there corresponds a definite value 
of another complex quantity w, then w is a function of the complex 
variable z. Functions of a complex variable are denoted by w=f (z) 
or w =w (2). 
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Here, we consider the exponential function of a complex variable: 


w =e 
or ] 
w—erty 
The complex values of the function w are defined as follows *: 
extly — e (cos y + i sin y) (1) 
that is 
w (z) =e* (cos y + i sin y) (2) 
Examples: 
n — 
" iine ELEC (cos F + isin i) =(Y 2242) 


x 
n. Oty? a Mig AP 
2. 2—04-5 i, e =e' cos 5 - isin x =F 


3. z=1-+i, elt! z- el (cos 1+ isin 1) ez 0.54 - (- 0.83. 
z—x is a real number, e*+%—=e* (cos 0-]-isin 0) —e* is an ordinary ex- 


4. 
ponential function. 
Properties of an exponential function. 
1. If z, and z, are two complex numbers, then 
£231*?s — g?ig?s (3) 
Proof. Let 
2z,—X,d ig, 2,—X,-F iy, 
then 
git2s — gU t iyi) Qn tius) — pU t xs) EQ Ja) 
= e*ie^ [cos (y, +Y) -- sin (y, 4- y,)] (4) 
On the other hand, by the theorem of the product of two complex 
numbers in trigonometric form we will have 
gigs = git ier lys — ei (COS y, + i Sin y,) e** (cos y, + i sin y,) 
= gie" [cos (9; +42) +é sin (y, + y2)] (5) 
In (4) and (5) the right sides are equal, hence the left sides are 
equal too: 
e271 +22 — g?19?s 
2. The following formula is similarly proved: 
e7172: S da (6) 


es 


* The advisability of this definition of the exponential function of a complex 
variable will also be shown later on (see Sec. 13.21 and Sec. 16.18 of Vol. II). 
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3. If m is an integer, then 
(een () 


For m>0, this formula is readily obtained from (3); if m « 0, 
then it is obtained from formulas (3) and (6). 
4. The identity 


git2nl — gr (8) 

holds. 

Indeed, from (3) and (1) we get 

e * 21i — geni — e (cos 2n + i sin 2m) = e? 

From identity (8) it follows that the exponential function e? is a 
periodic function with a period of 2ni. 

5. Let us now consider the complex quaatity 

w= u (x) + iv (x) 


where u(x) and v(x) are real functions of a real variable x. This 
is a complex function of a real variable. 
(a) Let there exist the limits 


lim u (x) =u (x), lim v (x) =v (xo) 


Then u (Xp) + iv (x9) = We is called the limit of the complex variable w. 
(b) If the derivatives u'(x) and v'(x) exist, then we shall call 
the expression 


w, — u' (x) + iv’ (x) (9) 
the derivative of a complex function of a real variable with respect 


to a real argument. 
Let us now consider the following exponential function: 


w — ert ipx — plat ipx 


where œ and f are real constants and x is a real variable. This 
is a complex function of a real variable, which function may be 
rewritten, according to (1), as follows: 
w =e [cos fix + i sin Bx] 
Or 
w =e cos Bx + ie** sin fix 
Let us find the derivative w}. From (9) we have 
w, = (e** cos Bx)’ + i (e** sin Bx)’ 
=e" (æ cos Bx —B sin Bx) + ie** (a sin Bx + B cos px) 
=a [e* (cos Bx + i sin Bx)] + iB [e** (cos Bx + i sin Bx)] 
= (a+ ip) [e** (cos Bx -+ i sin Bx)] = (a + ip) e«* 9s 
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To summarize then, if w=e*)*, then w =(a+ iB) e«** or 
[e+ ^ z] pem (a + ip) eat i x (10) 


Thus, if & is a complex number (or, in the special case, a real 
number) and x is a real number, then 


(e^)! = Re* (9") 
We have thus obtained the ordinary formula for differentiating an 
exponential function. Further, 
(e**)' = [(e*)']’ = k (e**)' = e 
and for arbitrary n 
(er) = k"ek* 
We shall need these formulas later on. 


7.5 EULER’S FORMULA. 
THE EXPONENTIAL FORM OF A COMPLEX NUMBER 


Putting x=0 in formula (1) of the preceding section, we get 
e =cosy+isiny (1) 
This is Euler’s formula, which expresses an exponential function 


with an imaginary exponent in terms of trigonometric functions. 
Replacing y by —y in (1) we get 


e-*» =cosy—isiny . (2) 
From (1) and (2) we find cosy and sin y: 
cosy e ier te" 
(3) 


ely—e-y 


siny = 9i 


These formulas are used in particular to express powers of cosq 
and sing and their products in terms of the sine and cosine of 
multiple arcs. 


Example 1. cos? y -(exr- anal =} (eit +.2-+e- 19») 
=> [(cos 2y +i sin 2y)-+2-+-(cos 2y — i sin 2y)] 


=+ (2 cos 242) 1 (1 + cos 2y) 


ele e-i A8 x mM 
2 2i 
|o (ehs—e-sB d 1 
ga c. Py 


Example 2. cos? ọ sin? e-( 
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The exponential form of a complex number. Let us represent a 
complex number in trigonometric form: 


z —r (cos o -- i sin g) 


where r is the modulus of the complex number and q is the ar- 
gument (amplituce) of the complex number. By Euler's formula, 


cos p +i sin ọ = e/* (4) 


Thus, any complex number may be represented in the so-called 
exponential form: 
z — reh? 
Example 3. Represent the numbers 1, i, —2, —i in exponential form. 
Solution. 1 = cos 2kn + i sin 2kn = e?kri 
ane Mein T 727 
i= cos +i sin zme 
—2=2 (cos n+ isin x) = 2e" 
n 


—i=cos( — 5.) isin (-$)=<?' 


By Properties (3), (6), (7), Sec. 7.4, of an exponential function, 
it is easy to operate on complex numbers in exponential form. 
Suppose we have 
Z =r, Z, =r, 


then 
Zi: Zg = 7,6. r ,e'9s = r re (+P) (5) 
" j 
4 _ met _ 1 ei m-oa (6) 
23 ree To 
2^— (reis)? = rhgino (7) 
Q9 akx 


Vres— Wre'" " (k=0, 1,2, ..., n—1) (8) 


Formula (5) coincides with (3’) of Sec. 7.2; (6), with (5) of 
Sec. 7.2; (7), with (1) of Sec. 7.3; (8) with (2) of Sec. 7.3. 


7.6 FACTORING A POLYNOMIAL 


The function 
f(x) = Ax" + Aye? 24... A, 


where n is an integer, is known as a polynomial or a rational 
integral function of x; the number n is called the degree of the 
polynomial. Here, the coefficients A,, A,, ..., A, are real or 
complex numbers; the independent variable x can also take on 
both real and complex values. The root of a polynomial is that 
value of the variable x at which the polynomial becomes zero. 
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Theorem 1 (Remainder Theorem). Division of a polynomial f (x) 
by x—a yields a remainder equal to f(a). 

Proof. The quotient obtained by the division of f(x) by x—a 
is a polynomial f,(x) of degree one less than that of f(x), and 
the remainder is a constant R. We can thus write 


FG) — (x—2) f (G) -- R (1) 


This equation holds for all values of x different from a (division 
by x—a when x=a is meaningless). 

Now let x approach a. Then the limit of the left side of (1) 
will equal f(a), and the limit of the right side will equal R. 
Since the functions f(x) and (x—a)f,(x) +R are equal for all 
x za, their limits are likewise equal as x —a, that is, f (a) — R. 

Corollary. /f a is a root of tne polynomial, that is, if f (a) —0, 
then x—a divides f (x) without remainder and, hence, f (x) is repre- 
sented in the form of a product 


F (x) = (x—2) fı (x) 


where f,(x) is a polynomial. 
Example 1. The polynomial f (x)= x3 —6x?-|- 11x—6 becomes zero for x= 1; 
thus, f(1)=0, and so x— 1 divides this polynomial without remainder: 
x3 — 6x3 + 11x —6— (x— 1) (x? — 5x 4- 6) 


Let us now consider equations in one unknown, x. 

Any number (real or complex) which, when substituted into the 
equation in place of x, converts the equation into an identity is 
called a root of the equation. 

Example 2. The numbers n=% š d , m= ,... are the roots of 
the equation cos x=sin x. 


If the equation is of the form P(x)=0, where P(x) is a poly- 
nomial of degree n, it is called an algebraic equation of degree n. 
From the definition it follows that the roots of an algebraic equa- 
tion P (x) 20 are the same as are the roots of the polynomial P (x). 

Quite naturally the question arises: Does every equation have 
roots? 

In the case of nonalgebraic equations, the answer is no: there are 
nonalgebraic equations which do not have a single root, either real 
or complex; for example, the equation e*—0.* - 


* Indeed, if the number x,—a-+ib were the root of this equation, we 
would have the identity e2*/0 —0 or (by Euler's formula) e (cos b+ isin b) — 0. 
But e? cannot equal zero for any real value of a; neither is cos b+ isin b equal 
to zero (because the modulus of this number is V cos®6--sin? b— 1 for any b). 
Hence, the product e^(cosb-Li sin b) #0, i.e., e4*í5 2 0; but this means 
that the equation e* — 0 has no roots. 
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But in the case of an algebraic equation the answer is yes. This 
is given by the fundamental theorem of algebra. 

Theorem 2 (Fundamental Theorem of Algebra). Every rational 
integral function f(x) has at least one root, real or complex. 

The proof of this theorem is given in higher algebra. Here we 
accept it without proof. 

With the aid of the fundamental theorem of algebra it is easy 
to prove the following theorem. | 

Theorem 3. Every polynomial of degree n may be factored. into 
n linear factors of the form x—a and a factor equal to the 
coefficient of x". 

Proof. Let f(x) be a polynomial of degree n: 


F(x) = AS + Ax" +... A, 


By virtue of the fundamental theorem, this polynomial has at 
least one root; we denote it by a,. Then, by a corollary of the 
remainder theorem, we can write 


FG) = (x—a) h (x) 


where f,(x) is a polynomial of degree n—1; f, (x) also has a root. 
We designate it by a,. Then 


fh (x) = (x—a,) h (x) 
where f,(x) is a polynomial of degree n—2. Similarly, 
fa (x) = (x —a,) fs (x) 
Continuing this process of factoring out linear factors, we arrive 
at the relation 
fn-1 (x) =(*—4,) fn 
where f, is a polynomial of degree zero, i.e., some specified num- 
ber. This number is obviously equal to the coefficient of x"; that 
i mac of the equations obtained we can write 
f) = A, (x—a,) (x—a,) ... (x—a,) (2) 


From the expansion (2) it follows that the numbers a,, a,,..., a, 
are roots of the polynomial f(x), since upon the substitution x — a,, 
x=4a,,...,x=a, the right side, and hence, the left, becomes zero. 

Example 3. The polynomial f(x) — x3 —6x3-|- 11x —6 becomes zero when 

x=1, x—2, x —3 


Therefore, 
x3 — 6x? + 11x —6— (x— 1) (x —2) (x —3) 
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No value x=a that is different from a,, a,, ..., a, can be a 
root of the polynomial f(x), since no factor on the right side of 
(2) vanishes when x=a. Whence the following proposition. 

A polynomial of degree n cannot have more than n distinct roots. 

But then the following theorem obtains. 

Theorem 4. /f the values of two polynomials of degree n, @, (x) 
and q,(x), coincide for n--1 distinct values a,, a,, a, ..., a, of 
the argument x, then these polynomials are identical. 

Proof. Denote the difference of the polynomials by f (x): 


FG) = Q, (x) — 9, (x) 

It is given that f(x) is a polynomial of degree not higher than 
n that becomes zero at the points a,, ..., a,. It can therefore be 
represented in the form 

f (9) = A, (i—a) (—ay ... (*— an) 
But it is given that f (x) also vanishes at the point a,. Then f (a,) — 0 
and not a single one of the linear factors equals zero. For this 


reason, A, —0 and then from (2) it follows that the polynomial 
f(x) is identically equal to zero. Consequently, p, (x) — 9, (x) z« 0 


or Q; (x) = Qs (x). i 
Theorem 5. /f a polynomial 


P (x) = A" + Ay? E Ag aX + A, 


is identically equal to zero, all its coefficients equal zero. 
Proof. Let us write its factorization using formula (2): 


P (x) = Ay" + Ayx?-3+...+A,-.xX+A, = A, (x—a,)...(x—a,) (1) 
If this polynomial is identically equal to zero, it is also equal to 


zero for some value of x different from a,, ..., a,. But then none 
of the bracketed values x—a,, ..., x—a, is equal to zero, and, 
hence, A, —0. 


Similarly it is proved that A, —0, A,=0, and so forth. 

Theorem 6. Jf two polynomials are identically equal, the coeffi- 
cients of one polynomial are equal to the corresponding coef ficients 
of the other. 

This follows from the fact that the difference between the 
polynomials is a polynomial identically equal to zero. Therefore, 
from the preceding theorem all its coefficients are zeros. 


Example 4. If the polynomial ax*-+ bx*-+-cx-+d is identically equal to the 
polynomial x*—5x, then a=0, b=1, c=—5, and d=0. 


7.7 THE MULTIPLE ROOTS OF A POLYNOMIAL 
If, in the factorization of a polynomial of degree n into linear 


factors 
f (x) = A, (x —a,) (x—a,) ... (x—a,) (1) 
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certain linear factors turn out the same, they may be combined, 
and then factorization of the polynomial will yield 
f (x) = A, (x—a,)" (x—a^ .;. (x —a4)*» (1’) 
Here 
Rk, tk+...+k,=n 
In this case, the root a, is called a root of multiplicity k,, or a 
k,-tuple root, a,, a root of multiplicity &,, etc. 


Example. The polynomial f(x)—x3—5x*--8x—4 may be factored into the 
following linear factors: 


F (x) = (x—2) (x—2) (x— 1) 
This factorization may be written as follows: 
f (x) — (x—2) (x— 1) 
The root a, —2 is a double root, a,— 1 is a simple root. 


If a polynomial has a root a of multiplicity &, then we will 
consider that the polynomial has k coincident roots. Then from 
the theorem of factorization of a polynomial into linear factors 
we get the following theorem. 

Every polynomial of degree n has exactly n roots (real or complex). 

Note. All that has been said of the roots of the polynomial 


f(x) = Ax" + Ast ... +A, 
may obviously be formulated in terms of the roots of the algeb- 
raic equation 
Ax" +A, x"-1+...+A,=0 

Let us now prove the following theorem. 

Theorem. /f, for the polynomial f (x), a, is a root of multiplicity 
k,> 1, then for the derivative f'(x) this number is a root of 
multiplicity k,—1. 

Proof. If a, is a root of multiplicity k, > 1, then it follows from 


formula (1’) that 
f(x) =(x—a,)* 9 (x) 


where @ (x) = (x—4a,)^: ... (x—a,,)*m does not become zero at x —a,; 
that is, p(a,)0. Differentiating, we get 
F (x) =k, (x—a)^7 p (x) + x—a)^ e' (x) 
= (x—aj)^7! [Rp (x) + (x—a,) ' (x)] 


Put 
ap (x) = E (x) + (x—a,) p’ (x) 
Then 
F (x) = (x—a,)""* (x) 
and here 


th (2) = Ry (24) + (a, — 21) 9' (21) = &19 (a,) #0 
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In other words, x=a, is a root of multiplicity &,—1 of the 
polynomial f'(x). From the foregoing proof it follows that if k,=1, 
then a, is not a root of the derivative f' (x). 

From the proved theorem it follows that a, is a root of multi- 
plicity &,—2 for the derivative f" (x), a root of multiplicity k,—3 
for the derivative f’’’ (x) ..., and a root of multiplicity one (simple 
root) for the derivative f-(x) and is not a root for the deri- 
vative f* (x), or 

F(a) —0, F (a) 20, P(a,) —0, ..., f^7?(a) =0 


but 
f? (a) 40 


7.8 FACTORING A POLYNOMIAL IN THE CASE 
OF COMPLEX ROOTS 


In formula (1), Sec. 7.7, the roots a,, a,, ..., a, may be either 
real or complex. We have the following theorem. 

Theorem. /f a polynomial f (x) with real coefficients has a complex 
root a-- ib, it also has a conjugate root a—ib. 

Proof. Substitute, in the polynomial f(x), a-- ib in place of x, 
raise to a power and collect separately terms containing i and 
those not containing i; we then get 


f (a 4- ib) - M iN, 
where M and N are expressions that do not contain i. 
Since a+ib is a root of the polynomial, we have 
f(a+ib)=M+iN=0 
whence 
M=0, N=0 


Now substitute the expression a—ib for x in the polynomial. 
Then (on the basis of Note 3 at the end of Sec. 7.2) we get the 
conjugate of the number M+iN, or 


f (a—ib) = M—iN 
Since M=0 and N —0, we have f (a—ib) —0; a—ib is a root of 


the polynomial. 
Thus, in the factorization 


FG) = A, (x —a,) (x—a,) Se (x—a,) 


the complex roots enter as conjugate pairs. 
Multiplying together the linear factors that correspond to a 
pair of complex conjugate roots, we get a trinomial of degree two 
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with real coefficients: 
[x—(a+ ib)] [x—(a—ib)] 

= [(x—a) — ib] [(x—a) + ib] 

= (x—a} + b? = x? —2ax + æ +b =x 4+ px -q 
where p=— 2a, q=a?+ b? are real numbers. 

If the number a-+ib is a root of multiplicity k, the conjugate 
number a—ib must be a root of the same multiplicity &, so that 
factorization of the polynomial will yield the same number of 
linear factors x—(a-- ib) as those of the form x— (a— ib). 

Thus, a polynomial with real coefficients may be factored into 
factors with real coefficients of the first and second degree of cor- 
responding multiplicity; that is, 


F (x) = A, (x—a,)* (x —a;)* 
woe (x—ajy*r (8 ++ pax + gy)... (x? + px + qs)" 


kitkat... +k, +24... +2 =n 


7.9 INTERPOLATION. 
LAGRANGE’S INTERPOLATION FORMULA 


Let it be established, in the study of some phenomenon, that 
there is a functional relationship between the quantities y and x 
which describes the quantitative aspect of the phenomenon; the 
function y=@(x) is unknown, but 
experiment has established the va- 
lues of this function y,, Yis Us, <-->» 
y, for certain values of the argu- 
ment X. Xu Xa <- Xm in the 
interval [a, b]. 

The problem is to find a func- 
tion (as simple as possible from 
the computational standpoint; for 
example, a polynomial) which will 
represent the unknown function ^ 
y= (x) on the interval [a, b] either Fig. 165 
exactly or approximately. In more 
abstract fashion the problem may be formulated as follows: given 
on the interval fa, b] the values of an unknown function 
y= (x) atn-+1 distinct points x,, x,, ..., x, 

4-909). VEP), -s Y= (xa) 
It is required to find a polynomial P(x) of degree <n that 
approximately expresses the function ọ (x). 

It is natural to take a polynomial whose values at the points 

Xos Xp Xp e, X, coincide with the corresponding values y,, y,, 


where 
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Yo, ---» Yn Of the function (x) (Fig. 165). Then the problem, 
which is called the “problem of interpolating a function”, is formulated 
thus: for a given function ọ (x) find a polynomial P(x) of degree 
<n, which, for the given values of x,, x,, ..., x,, will take on 
the values 
Yo=P (Xo), Yr P (X), <--> Yn =F (4n) 
For the desired polynomial, take a polynomial of degree n of 
the form 
P (x) = C, (x—x,) (*— xa) ... (x—x,) 
+C, (x— x) (x— xa) i (x— 2) 
+C, (x—x,) (x—x,) (x—x,) as (x— x,) 
+... TC, (x— X) (x—x) ve (x— x4-1) (1) 
and define the coefficients C,, C,, ..., C, so that the following 
conditions are fulfilled: 


P (xo) = Yo, P (x) =4,, sagi P (x4) = y, (2) 
In (1) put x=x,; then, taking into account (2), we get 


Yo = C, (Xo — x1) (Xo — xa) --. (Xp — X4) 
whence 
[RSS | PEIPER 
9 ^ (xo—2x1) (Xo — X3) -.. (Xo— Xn) 
Then, setting x —x,, we get 
Yı = C, 04 — xo) (X1 — x2) --- (3-7 Xn) 
whence 
Cs o lec 
175 (X1 — Xo) (X1 — Xa). . . (X1 — Xn) 
In the same way we find 
a 2 
is (Xa — xo) (Xa — x1) (Xs — x3) . - (Xa —x4) 


e o 9 © © è > © © © © $9 ù © o o 


E (Xn — Xo) (Xn — X1) (Xn — xa). - «(Xp — Xn -1) 
Substituting these values of the coefficients into (1), we get 
| (x—x)) (x— x9). ..(x— Xn) 
i (x) 2d (Xo — X1) (Xo — Xa) . - (Xo — Xn) V 
(x — xo) (x — xa). -.(x —x4) 
(4 — xo) (6 — x3) - - (6 — x4) *! 
(x — xo) (x— x1) (x — x3). . (x — x) 
T (39) (6 — #1) (5 — x9. -a HQ) Y T 
(x— Xo) (x —x)). . (x —x4-1) 


3: (Xa — Xo) (n —3))- (n — X, - 1) ^ (3) 
This formula is called Lagrange's interpolation formula. 


7.10 Newton’s Interpolation Formula 243 


Let it be noted, without proof, that if ọ (x) has a derivative of 
the (n+ 1)th order on the interval [a, b], the error resulting from 
replacing the function p(x) by the polynomial P(x), i. e., the 
quantity R (x) — 9 (x) — P (x), satisfies the inequality 


LR (x) « | (ea) (—2). (6x) Heg max Ee (x)| 


Note. From Theorem 4, Sec. 7.6, it follows that the polynomial 
P(x) which we found is the only one that satisfies the given 
conditions. 

There are other interpolation formulas, one of which (Newton's) 
is considered in Sec. 7.10. 


Example. From experiment we get the values of the function y — q (x); 
Yo=3 for xo=1, yj——5 for x,—2, yq —4 for x4— — 4. It is required to 
represent the function y-—q(x) approximately by a polynomial of degree two. 

Solution. From (3) we have (for n—2): 


_ (x—2) (x4- 4) x—1)(x-4-4), | 
P O= TDF t 9—1) 9434) À 


(x— 1) (x—2) 


+o 


or 


39 , 123. | 252 
PW) =— 35 — 3) * + 30 


7.10 NEWTON’S INTERPOLATION FORMULA 


Suppose we qM (n+1) values of a function (x), namely 
> Jp --- Yn for (n4-1) values of the argument x,, x,, ..., X,. 
the values of the argument are equally spaced. We denote the 
constant difference of the arguments by h. This yields a table of 
values of the unknown function y= q(x) for respective values of 
the argument. 


xı =X +h Xa = Xo + 2h | 


Let us set up a polynomial of degree not greater than n that 
takes on appropriate values for the corresponding values of x. 
This polynomial will represent the function ọ (x) in approximate 
fashion. 
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We introduce the following notation: 
Ay = Yı — Yo A¥i=Y2—H1, AY =Y — Yz --- 
AY = Ya — 2Y, +Y = AY, — Ayo, A? = = Ay, — Ap, +0 
AY. = y, — 3Y2 + 3Y — Yo = AY — Mg, --- 
An = A?71g, —A"-ly, 


These are the so-called first, second, ..., nth differences. 
We write down a polynomial that takes on the values Uo Yı 
for x, and x,, respectively. This is a polynomial of the first degree, 


P, (x) 2 9 t Ay, 5^ (1) 


Indeed 
h 
P, (x) |k=x= Yo —Pibeen—4d^s p TH t (Wi— Yo) =% 


Now write down the polynomial that takes on the values y,, 
Yis Ya for Xor x,, Xa, respectively. This is a polynomial of degree 2: 


P, (9) - Yo Ay, at + Ir E (80) (2) 


Indeed, 
P. = Yo Pie 


P, ers =y tAn 24 S422 ($—1)-4 
A polynomial of degree three will look like this: 
P, (2) = yy Ay, 28+ i E (81) 
jn =i (£81) (58-2) (3) 


Finally, a polynomial of degree n taking on the values y,, y,, 
Yo, ---» Yn for the respective values x,, Xi, Xa ..., x, will be of 
the form 


Py (1) = Wy + Ay Get Gt I (AGRI) +. 
eee eee) s 


This can be seen at once by direct substitution. This is the Newton 

interpolation formula (or the Newton interpolation polynomial). 
Actually, the Lagrange polynomial and the Newton polynomial 

are identical for the given table of values but are written diffe- 
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rently, since a polynomial of degree not exceeding n and assuming 
(n+ 1) values for (n+ 1) given values of x is found in unique 
fashion. 

In many cases, Newton’s interpolation polynomial is more 
convenient than Lagrange’s interpolation polynomial. The peculi- 
arity of this polynomial lies in the fact that when passing from 
a polynomial of degree k to one of degree &+1 the first (k+ 1) 
terms remain unchanged, and we add one new term, which for 
all preceding values of the argument is zero. 

Note. The Lagrange interpolation formula [see formula (3), 
Sec. 7.9] and the Newton interpolation formula [see formula (4), 
Sec. 7.10] are used to determine values of a function on the interval 
X,« x« x, If these formulas are used to find values of the 
function for x < x, (this can be done for small us |), then we 
say that the table is extrapolated backward. If the value of the 
function is sought for x > x,, then we say that the table is extra- 
polated forward. 


7.11 NUMERICAL DIFFERENTIATION 


Suppose the values of some unknown function ọ (x) are given 
in tabular form, say, by the table of Sec. 7.10. It is required to 
approximate the derivative of the function. The problem is solved 
by constructing the Lagrange (or Newton) interpolation polynomial 
and then taking the derivative of that polynomial. 

Since equally spaced tables of the argument are ordinarily 
employed, we will make use of the Newton interpolation formula. 
Suppose we have three values of the function, Yọ, y,, Ya, for the 
values x, x,, x, Of the argument. Then write down polynomial 
(2) of Sec. 7.10 and differentiate it to get the approximate value 
of the derivative function on the interval x, xz x < x,, 


, , A A? — 
9 (x) e Py (x) = ER (295 8—1) (1) 
For x=x, we have 


, , A A? 
P (Xp) = Pi (x) = Z- 2 (2) 


If we consider a third-degree polynomial [see (3), Sec. 7.10], 
then differentiation yields the following expression for the derivative: 


g(x) e P5) = Be e (2 8 —1) 


pE] o 
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In particular, for x —x,, we get 
, , A A? 
P (%,) & P3 (x) - RR S48 (4) 


Using formula (4), Sec. 7.10, we approximate the derivative for 
X-— X, as 


A A? A A 
9 6) & Pr (X) =F a a GET (5) 


Note that for a function having derivatives, the difference Ay, 
is an infinitesimal of the first order, A?y, is an infinitesimal of the 
second order, A?y, is an infinitesimal of the third order, etc., re- 
lative to A. 


7.12 ON THE BEST APPROXIMATION 
OF FUNCTIONS BY POLYNOMIALS. CHEBYSHEV’S THEORY 


A natural question arises from what was discussed in Secs. 7.9 
and 7.10. If a continuous function g(x) is given on a closed in- 
terval [a, 6], can this function be represented approximately in 
the form of a polynomial P(x) to any preassigned degree of accu- 
racy? In other words, is it possible to choose a polynomial P (x) 
such that the absolute difference between p(x) and P (x) at all 
points of the interval [a. b] is less than any preassigned positive 
number e? The following theorem, which we give without proof, 
answers this question in the affirmative.* 

Weierstrass’ Approximation Theorem. /f a function (x) is con- 
tinuous on a closed interval [a, b], then for every e >Q there exists 
a polynomial P (x) such that | (x) — P (x)| « eat all points of the 
interval. 

The Soviet" mathematician Academician S. N. Bernstein gave the 
following method for the direct construction of such polynomials 
that are approximately equal to the continuous function ọ (x) on 
the given interval. 

Let p(x) be continuous on the interval [0, 1]. We write the 
expression 


B,(x) = > e( Z) Cg" (1 ay 
Here, C7 are binomial pe (7) is the value of the gi- 


ven function at the point x-—. The expression B, (x) is an nth 
degree polynomial called the Bernstein polynomial. 


* It will be noted that the Lagrange interpolation formula [see (3) Sec. 7.9] 
cannot yet answer this question Its values are equal to those of the function 
at the points xo, x1, Xa, ..., Xn, but they may be very far from the values of 
the function at other points 'of the interval la, b]. 
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If an arbitrary e >0 is given, one can choose a Bernstein po- 
lynomial (that is, select its degree n) such that for all values of x 
on the interval [0, 1], the following inequality will hold: 


|B, (x) —e (x) | <% 


It should be noted that consideration of the interval [0, 1], 
and not an arbitrary interval fa, b], is not an essential restriction 
of generality, since by changing the variable x =a+ t (b—a) it is 
possible to convert any interval [a, b] into [O, 1]. In this case, 
an nth degree polynomial will be transformed into a polynomial 
of the same degree. 

The creator of the theory of best approximation of functions by 
polynomials is the Russian mathematician P. L. Chebyshev 
(1821-1894). In this field, he obtained the most profound results, 
which exerted a great influence on the work of later mathemati- 
cians. Studies involving the theory of articulated mechanisms, 
which are widely used in machines, served as the starting point 
of Chebyshev's theory. While studying these mechanisms he arri- 
ved at the problem of finding, among all polynomials of a given 
degree with leading coefficient unity, a polynomial of least devia- 
tion from zero on the given interval. He found these polynomials, 
which subsequently became known as Chebyshev polynomials. They 
possess many remarkable properties and at present are a powerful 
tool of investigation in many problems of mathematics and engi- 
neering. 


Exercises on Chapter 7 
1. Find (845i) (4— i). Ans. 17 4- 17i. 2. Find (64- 11i) (7--3i). Ans. 9+95i. 
i ud! LIS » — 748 = E . -= 
3. Find IFE Ans. gj- gji 4. Find (4—71). Ans. —524-+7i. 5. Find V i. 


Ans. + EA 6. Find V —5— i. Ans. + (2—3i). 7. Reduce the following 


V2 
expressions to trigonometric form: (a) 1+i. Ans. V3 (cos F+isin i) , (b) 


5 7m... 7 ; = i 
1—i. Ans. V 3 (cos Fi sin T). 8. Find V i. Ans. Bis , —i, 
i— V 3 

2 
cos x: sin 2x, cos 2x, sin 4x, cos 4x, sin 5x, cos 5x. 10. Express the following in 
terms of the sine and cosine of multiple arcs: cos?x, cos?x, cos*x, cos® x, 
cos? x; sin? x, sin? x, sintx, sind x. 11. Divide f (x) — x3 —4x?--8x— 1 by x--4. 
Ans. f (x) = (x--4) (x3 —8x-- 40) — 161, that is, the quotient is equal to x?— 
— 8x+40; and the remainder is f (—4) — — 161. 12. Divide f (x) —x*4- 12:3 + 
-F54x3--108x--81 by x--3. Ans. f (x) — (x--3) (3 -- 9x? -- 27x -- 27). 13. Divide 
f (x)=x7—1 by x—1. Ans. f (x) - (x — 1) (x84 x84 x! - x3 4- x? -- x 4-1). 

Factor the following polynomials into factors with real coefficients: 
14. f(x) - x— 1. Ans. LO dae al. 15. f(x)=x?—x—2. Ans. 
F (x)=(%—2) (x4- 1). 16. f(x) —x3-- 1. Ans. f (x)= (x+ 1) (x? —x- 1). 


. 9. Express the following expressions in terms of powers of sin x and 
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17. Experiment yielded the following values of y as a function of x: 

yı=4 for x,—0 

Y2=6 for x,—1 

Yg=10 for xg=2 
Approximate the function by a second-degree polynomial. Ans. x1--x-L-4. 
18. Find a polynomial of degree four that takes on the values 2, 1, —1, 5, 0 


for x— l, 2, 3, 4, 5, respectively. Ans. -g Bo Bt yy PD sas, 


19. Find a polynomial of the lowest possible degree that takes on the va- 
lues 3, 7, 9, 19 for x=2, 4, 5, 10, respectively. Ans. 2x—1. 

20. Find Bernstein polynomials of degree 1, 2, 3 and 4 for the funetion 
y=sin nx on the interval (0, 1]. Ans. B,(x)=0, B;,(x)—2x(1—x), Bg (x) = 


€ Y 30s, B, (x) -2x (1— 3) [(2 V 2—3) à — (2 V 2—3) x + Y 3]. 


CHAPTER 8 


FUNCTIONS OF SEVERAL VARIABLES 


8.1 DEFINITION OF A FUNCTION OF SEVERAL VARIABLES 


When considering a function of one variable we pointed out 
that in the study of many phenomena one encounters functions of 
two or more independent variables. Some examples follow. 

Example 1. The area S of a rectangle with sides of length x and y is exp- 
ressed by the formula 

S — xy. 

To each pair of values of x and y there corresponds a definite value of the 

area S. S is a function of two variables. 


Example 2. The volume V of a rectangular parallelepiped with edges of 
length x, y, 2 is expressed by the formula 


V=xy2z 
Here, V is a function of three variables, x, y, 2 


Example 3. The range R of a shell fired with ‘initial velocity v, from a gun, 
whose barrel is inclined to the horizon at an angle q, is expressed by the formula 


v) Sin 2p 
g 


(air resistance is disregarded). Here, g is the acceleration of gravity. 
For every pair of values of vg and q this formula yields a definite value 
of R; in other words, R is a function of two variables, vy and q. 
Example 4. 
2 xi4- y* 4-23 13 
1 +x 


Here, u is a function of four variables x, y, 2, t. 


Rz 


u 


Definition 1. If to each pair (x, y) of values of two independent 
variable quantities x and y (from some range D) there corresponds 
a definite value of the quantity z, we say that z is a function of 
the two independent variables x and y defined in D. 

A function of two variables is symbolically given as 


z=f (x, y), z=F (x, y) and so forth 


A function of two variables may be represented, for example, 
by means of a table or analytically (by a formula) as in the four 
examples given above. The formula may be used to construct a 
table of values of the function for certain number pairs of the 
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independent variables. From Example | we can build the following 
table: 


S=xy 


In this table, the intersections of the lines and columns, which 
correspond to definite values of x and y, yield the corresponding 
values of the function S. 

If the functional relation z= f(x, y) is obtained as a result of 
changes in the quantity z in some experimental study of a phe- 
nomenon, we straightway get a table defining z as a function of 
two variables. In this case, the function is specified by the table 
alone. 

As in the case of a single independent variable, a function of 
two variables does not, generally speaking, exist for all values of 
x and y. 

Definition 2. The collection of pairs (x, y) of values of x and yY, 
for which the function 

z=f(x, y) 


is defined, is called the domain of definition of the function. 

The domain of a function is apparent when illustrated geomet- 
rically. If each number pair x and y is given as a point M (x, y) 
in the xy-plane, then the domain of definition of the function will 
be represented as a certain collection of points in the plane. We 
shall also call this collection of points the domain of definition of 
the function. In particular, the entire plane may be the domain. 
In future we shall mainly have to do with such domains as are 
parts of the plane bounded by lines. The line bounding the given 
domain will be the boundary of the domain. The points of the do- 
main not lying on the boundary are called interior points of the 
domain. A domain consisting solely of interior points is called an 
open domain; that which includes the points of the boundary is 
called a closed domain. A domain is bounded if there exists a con- 
stant C such that the distance from any point M of the domain 
to the origin O is less than C, i.e., JOM|<C. 


Example 5. Determine the natural domain of definition of the function 
z=2x—y 
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The analytic expression 2x—y is meaningful for all values of x and y. 
Therefore, the entire xy-plane is the natural domain of the function. 

Example 6. z= V 1—x3— y. 

For 2 to have a real value it is necessary that,the radicand be a nonnega- 
tive number; in other words, x and y must satisfy the inequality 


]1—x3—9*20, or x*-Fy?«l 


All the points M (x, y) whose coordinates satisfy the given inequality lie 
in a circle of radius ! with centre at the origin and on the boundary of the circle. 
Example 7. 2—n (x+ y). 
Since logarithms are defined only for positive 
numbers, the following inequality must be satisfied: 


xt+ty>0 or y>—x 


This means that the natural domain of defini- 
tion of the function z is the half-plane above the 
straight line y — — x, the line itself not included 
(Fig. 166). 

Example 8. The area S of a triangle is a func- 
tion of the base x and the altitude y: 


m 
T 


The domain of this function is x > 0, y > O (since the base of a triangle and 
its altitude cannot be negative or zero). We notice that the domain of this 
function does not coincide with the natural domain of definition of the analytic 
expression used to define the function, because the natural domain of the expres- 
sion 4 is obviously the entire xy-plane. 


It is easy to generalize the definition of a function of two va- 
riables to the case of three or more variables. 

Definition 3. If to every collection of values of the variables 
X, Y, Z, ..., u, t there corresponds a definite value of the vari- 
able w, we shall then call w the function of the independent vari- 
ables x, y, z, ..., u, t and write w=F (x, y, z, ..., u, t) or 
v -—f(x, y, z, ..., u, t), and so on. 

Just as in the case of a function of two variables, we can speak 
of the domain of definition of a function of three, four or more 
variables. 

To take an example, for a function of three variables, the do- 
main of definition is a certain collection of number triples (x, y, 2). 
Let it be noted that each number triple is associated with some 
point M (x, y, z) in xgz-space. Consequently, the domain of defini- 
tion of a function of three variables is some collection of points 
in space. 

Similarly, one can speak of the domain of a function of four 
variables u —f(x, y, z, t) as of a certain collection of number 
quadruples (x, y, z, t). However, the domain of a function of four 
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or a larger number of variables no longer permits of a simple 
geometric interpretation. 
Example 2 gives a function of three variables defined for alt 


values of x, y, 2. 
In Example 4 we have a function of four variables. 


Example 9. w= y 1—x?— y*—23— u*. 
Here w is a function of the four variables x, y, z, u defined for values of 
the variables that satisfy the relation 
1—x3— y? —22— u 0 


8.2 GEOMETRIC REPRESENTATION 
OF A FUNCTION OF TWO VARIABLES 


We consider the function 
z —f (x, y) (1) 
defined in a domain G in the xy-plane (as a particular case, this 
domain may be the entire plane), and a system of rectangular Car- 
tesian coordinates Oxyz (Fig. 167). At each point (x, y) erect a 
a d to the xy-plane and on it lay off a segment equal 
to f(x, y). 


Fig. 167 


This gives us a point P in space with coordinates 
X, J, z=f(x, y) 


The locus of points P whose coordinates satisfy equation (1) is 
the graph of a function of two variables. From the course of ana- 
lytic geometry we know that equation (1) defines a surface in space. 
Thus, the graph of a function of two variables is a surface projected 
onto the xy-plane in the domain of definition of the function. Each 
perpendicular to the xy-plane intersects the surface z= f(x, y) at 
not more than one point. 
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Example. As we know from analytic pom the graph of the function 
z=x?4 4? is a paraboloid of revolution (Fig. 168). 


Note. It is impossible to depict a fungtion of three or more 
variables by means of a graph in space. 


8.3 PARTIAL AND TOTAL INCREMENT OF A FUNCTION 
Consider the line of intersection PS of the surface 
2 =f (x, y) 


with a plane y=const parallel to the xz-plane (Fig. 169). 

Since in this plane y remains constant, z will vary along the 
curve PS depending only on the changes in x. Increase the inde- 
pendent variable x by Ax; then 
z will be increased; this increase 
is called the partial increment 
of z with respect to x and it is 
denoted by A,z (the segment SS’ 
in the figure), so that 


A,z=f(x+Ax, y)— f(x, y) (1) 


Similarly, if x is held constant 
and y is increased by Ay, then z 
is increased, and this increase is 
called the partial increment of z 
with respect to y (symbolized by 
Ayz, the segment TT’ in the Fig. 169 


figure): 
Ayz =f (x, y+ Ay)—f (x, y) (2) 


The function receives the increment A,z “along the line” of 
intersection of the surface z=f (x, y) with the plane x= const 
parallel to the yz-plane. 

Finally, increasing the argument x by Ax, and the argument y 
by the increment Ay, we get for z a new increment Az, which is 
called the total increment of the function z and is defined by the 


formula 
Az = f (x + Ax, y+ Ay)—f (x, y) (3) 
In Fig. 169 Az is shown as the segment QQ’. 
It must be noted that, generally speaking, the total increment 
is not equal to the sum of the partial increments, Az A,z+ Ayz. 
Example. z= xy. 
Axz = (x + Ax) y —xy = yAx 
Ayz — x (y+ Ay) — xy = xAy 
Az — (x 4- Ax) (y + Ay) — xy = yAx + xAy + Ax Ay 
For x—1, y —2, Ax=0.2, Ay=0.3 we have A,z=0.4, Ayz —0.3, Az -x 0.76. 


4 
iN 


T 
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Similarly we detine the partial and total increments of a function 
of any number of variables. Thus, for a function of three variables 
u —f(x, y, t) we have 


Au = f (x + Ax, y t)—f (x, y, t) 
Ayu — f (x, y+ ^y, t)— f(x, y, t) 
Au =f (x, Y, t+ At)—f (x, Un t) 
Au=f(x+Ax, y+ Ay, t+ At) — f (x, y, f) 


8.4 CONTINUITY OF A FUNCTION OF SEVERAL VARIABLES 


We introduce an important auxiliary concept, that of the neigh- 
bourhood of a given point. 

The neighbourhood, of radius r, of a point My(%, Yo) is 
the collection of all points (x, y) that satisfy the inequality 
V (x—x,)? + (y—y,)? < r; that is, the set of all points that lie inside 
a circle of radius r with centre in the point 
M, (Xo; Yo): . 

If we say that a function f(x, y) pos- 
sesses some property "near the point (x,, 
y,)” or "in the neighbourhood of the point 
(Xj, Yo)” we mean that there is a circle 
with centre at (x,, y,), at all points of which 
circle the given function possesses the 
given property. 

Before considering the concept of con- 
: tinuity of a function of several variables, 

Fig. 170 let usexamine the notion of the limit of a 
function of several variables. * 
Let there be a function 


z —f(x, y) 


defined in some domain G of an xy-plane. Let us consider some 
definite point M, (Xə Y.) in G or on its boundary (Fig. 170). 
Definition 1. The number A is called the limit of the function 
f(x, y) as M(x, y) approaches M, (xə Yo) if for every e >0 there 
is an r>g such that for all points M (x, y) for which the ine- 


quality MM, « r is fulfilled we have the inequality 
IF (x, y)--A| <e 


* We shall mainly consider functions of two variables, since three and more 
variables do not introduce any fundamental changes, but do introduce additio- 
nal technical difficulties. 
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If A is the limit of f(x, y) as M (x, y) — M, (x,, Y») then we write 
: lim f(x, y) 2 A 
v3 e 
Definition 2. Let the point M, (Xə y,) belong to the domain of 
the function f(x, y). The function z= f (x, y) is called continuous 
at the point M, (Xə Yə) if we have 
Jim fe y = f (xos Yo) (1) 
Y > Yo 
and M(x, y) approaches M, (Xə Y») in arbitrary fashion all the 


while remaining in the domain of the function. 
Designate x=x,+Ax, y=y,+Ay, then (1) may be rewritten 


as follows: 
im f (st Ax, Y, + Ay) = f (x, Yo) (1’) 
Ay > 0 
or 
Jim. [f (x, -- Ax, v+ Ay) — FG. y) =0 a’) 
Ay > 0 


We set Ap =V (Ax)? + (Ay)? (see Fig. 169). As Ax— 0 and Ay — 0, 
Ap— 0; and conversely, if Ap— 0, then Ax— 0 and Ay—-0. 
Noting further that the expression in the square brackets in (1") 
is the total increment Az of the function, (1" may be rewritten 
in the form 
lim Az=0 (1) 
Ap—>0 
A function continuous at each point of some domain is continuous 
in the domain. 

If at some point N (Xə Yə) condition (1) is not fulfilled, then 
the point N (x,, Yə) is called a point of discontinuity of the function 
z=f (x, y). For example, condition (1') may not be fulfilled in the 
following cases: 

(1) 2—f (x, y) is defined at all points of a certain neighbourhood 
" E point N (x,, Yə) with the exception of the point N(x,, Y) 
itself; 

(2) the function z = f(x, y) is defined at all points of a neigh- 
bourhood of the point N (x,, Y) but there is no limit lim f(x, y); 

X > Xo 

(3) the function is defined at all points of the neighbourhood 

of N (x,, Y) and lim f(x, y) exists, but 


Y > Jo 
jim P(x, y) FF (x, Yo) 


Y > Yo 
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Example 1. The function 
z=% 4y? 


is continuous for all values of x and y; that is, it is continuous at every point 
in the xy-plane. 
Indeed, no matter what the numbers x and y, Ax and Ay, we have 


Az — [(x-- Ax? + (y+ Ay] (Hy?) — 2xdx-+ 298g HAH Ay? 


Consequently, 
lim Az=0. 
Ax 0 
Ay > 0 
The following is an example of a discontinuous function. 
Example 2. The function 
2xy 
+y 
is defined everywhere except at the point x=0, y =0 (Figs. 171, 172). 


z= 


Fig. 171 Fig. 172 


Let us examine the values of z along the straight line y — kx (k= const). 
Obviously, along this line 


2kx? 2k 


=a gp + a TLE + gi const 


2 


This means that a function z along any straight line passing through the ori- 
gin retains a constant value that depends upon the slope & of the line. Thus, 
approaching the origin along different paths we will obtain different limiting 
values, and this means that the function f(x, y) has no limit when the point 
(x, y) in the xy-plane approaches the origin. Thus, the function is disconti- 
nuous at this point. It is impossible to redefine this function at the coordinate 
origin so that it should become continuous. On the other hand, it is readily 
seen that the function is continuous at all other points. 


We give without proof some important properties of a function 
of many variables continuous in a closed and bounded domain. 
These properties are similar to the properties of a function of one 
variable continuous on an interval (see Sec. 2.10). 


8.5 Partial Derivatives of a Function 257 


Property 1. If a function f(x, y, ...) is defined and continuous 
in a closed and bounded domain D, then there will be at least 
one point N(x, y,,.--) in D such that for all other points of 
the domain the relation . 


f (xo Yo» e)2fíx UP (s) 


holds true, and at least one point N (x,, y,, ...) such that for all 
other points of the domain the relation 


FO Yor o SF pee) 


holds true. 

We call the value of the function f(x, Y» ...) — M the ma- 
ximum value of the function f(x, y, ...) in the domain D, and 
the value f(x, Y» ...) m the minimum value. 


This property is also stated as follows. A function continuous 
in a closed bounded domain D at least once reaches a maximum va- 
lue M and a minimum value m. 

Property 2. If a function f(x, y, ...) is continuous in a closed 
and bounded domain D and if M and m are the maximum and 
minimum values of the function in that domain, then for any 
number p that satisfies the condition m< p< M, there will be 


a point N*(x5, ys, ...) in the domain such that the equation 
f (xs, Yo. -..)- M holds true. 
Corollary to Property 2. If a function f (x, y, ...) is continuous 


in a closed bounded domain and assumes both positive and nega- 
tive values, then there will be points inside the domain at which 
the function f(x, y, ...) vanishes. 


8.5 PARTIAL DERIVATIVES OF A FUNCTION 
OF SEVERAL VARIABLES 


Definition. The partial derivative, with respect to x, of a func- 
tion z—f (x, y) is the limit of the ratio of the partial increment 
A,2, with respect to x, to the increment Ax as Ax approaches zero. 

The partial derivative, with respect to x, of the function 
z—f(x, y) is denoted by one of the following symbols: 

, , ð 0 
za eye Z, 3L 
Thus, by definition, 
0? _ lim ÊZ = lim 
Ax o 4% Ax 0 


F(x--Ax, y-—f (x, y) 
Ax 


Similarly, the partial derivative, with respect to y, of a function 
z —f (x, y) is defined as the limit of the ratio of the partial incre- 
ment A,z with respect to y to the increment Ay as Ay approaches 


258 Ch. 8. Functions of Several Variables 


zero. The partial derivative with respect to y is denoted by one 
of the following symbols: 


, , O02 of 
2y fi» oy’ oy 
Thus, 
4 Ayz , BU 
9: dim D. lim Hesta i, y) 
oy Ay>o Ay Ay > 0 Ay 


Noting that A,z is calculated with y held constant, and A,z 
with x held constant, we can formulate the definitions of partial 
derivatives as follows: the partial derivative of the function z= 
= f(x, y) with respect to x is the derivative with respect to x 
calculated on the assumption that y is constant. The partial de- 
rivative of the function z=f (x, y) with respect to y is the derivative 
with respect to y calculated on the assumption that x is constant. 

It is clear from this definition that the rules for computing 
partial derivatives coincide with the rules given for functions of 
one variable, and the only thing to remember is with respect to 
which variable the derivative is sought. 


Example 1. Given the function z—x?sin y; find the partial derivatives 


97 and 9z 
ox Oy" 
Solution. 
9 cop sin S cos 
Ox i oy — y 
Example 2. z—x. 
Here 
Oz 
== y-l 
Ox yx 
Oz 
—=xy 
ET xy Inx 


The partial derivatives of a function of any number of variab- 
les are determined say Thus, if we have a function u of 
four variables x, y, z, t 


u=} (x, Y, 2, t) 


Thus 

Qi. jim EETAS pz Foo 
Ax+0 Ax 

96 sc qug e ee n , and so forth. 

y Ay-0 Ay 
Example 3. u — x*- y? 4- xtz?. 

ðu Ou Ou ðu 
aeos oy T% az 9 , an 
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8.6 THE GEOMETRIC INTERPRETATION OF THE PARTIAL 
DERIVATIVES OF A FUNCTION OF TWO VARIABLES 


Let the equation : 
= f (x, y) 


be the equation of a surface shown in Fig. 173. 

Draw the plane x--const. The intersection of this plane with 
the surface yields the line PT. For a given x, let us consider a 
certain point M(x, y) in the xy-plane. To the point M there cor- 
responds a point P(x, y, z) on the 
surface z —f (x, y). Holding x con- 
stant, let us increase the variable 
y by Ay— MN —PT'. Then the 
function z will be increased by 
Ayz — TT" [to the point N (x, y+ Ay) 
there corresponds a point T (x, 
UT Ay, z+Ayz) on the surface 
z=f(x, y)]- "e 

The ratio AD is equal to the 
tangent of the angle formed by 
the secant line PT with the posi- 
tive y-axis: 


Ayz 
M t , 
ay = tan Z TPT 


Consequently, the limit 
lim 5? =? 
ây —> 0 Ay oy 
is equal to the tangent of the angle f formed by the tangent line 
PB to the curve PT at the point P with the positive y-axis: 


Oz 
ày = tan B 


Thus, the partial derivative 2 is numerically equal to the tan- 


gent of the angle of inclination of the tangent line to the curve 
E from the surface z—f(x, y) being cut by the plane 
x — const. 


Similarly, the partial derivative 2 is numerically equal to the 


tangent of the angle ef inclination « of the tangent line to the 
section of the surface z= f (x, y) cut by the plane y= const. 
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8.7 TOTAL INCREMENT AND TOTAL DIFFERENTIAL 


By the definition of the total increment of a function z= f (x, y) 
we have (see Sec. 8.3) 


Az — f (x4- Ax, y 3- Ay) —f (x, y) (1) 


Let us suppose that f(x, y) has continuous partial derivatives 
at the point (x, y) under consideration. 

Express Az in terms of partial derivatives. To do this, add to 
and subtract from the right side of (1) f(x, y+ Ay): 


Az — [f (x+ Ax, y -- Ay) — FG, y+ Ay)] + EF G6, yt Ay) — f (x, 0] 
(2) 
The expression 
F(x, y Ay) — f (x, y) 
in the second square brackets may be regarded as the difference 
between two values of the function of the variable y alone (the 


value of x remaining constant). Applying to this difference the 
Lagrange theorem, we get 


FG y+ Ay) — F (x, y) = Ay LEO (3) 


where y lies between y and y+ Ay. 

In exactly the same way the expression in the first square 
brackets of (2) may be regarded as the diflerence between two 
values of the function of the variable x alone (the second argu- 
ment retains the same value y+ Ay). Applying the Lagrange theo- 
rem to this difference, we have 


f (x-- Ax, g-- Ay) — Fc, gc Ay) = Ax TEE 0.0 (4 


where x lies between x and x+ Ax. 
Introducing expressions (3) and (4) into (2), we get 


Az — Ax he JEAN y Ay Te vd y) (5) 


Since it is assumed that the partial derivatives are continuous, 


lim $ ytan) _ of e y) 
Ay => 0 (6 
1 of (x, y) . Of (x, y) i 
lim mper 
Ax-—0 y oy 


Ag0 
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(because x and y respectively lie between x and x-+ Ax, and y 
and y--Ay, x and y approach x and y, respectively, as Ax — 0 
and Ay — 0). Equations (6) may be rewritten in the form 
Of (x, y +Ay) _ OF (x, y) 
Kocrca 
aF (x. y) _ Of (x, y) 
Tay — d th 
where the quantities y, and y, approach zero as Ax and Ay 
approach zero (that is, as Ap = V Ax? + Ay! — 0). 
By virtue of (6’), relation (5) becomes 


Of (x, , : 
Az DEG M. py TEM Ay y, Ax y, Ay (5) 


The sum of the latter two terms of the right side is an infini- 
tesimal of higher order relative to Ap = V Ax? 4- Ay*. Indeed, the 
ratio net O as Ap—0 since y, is an infinitesimal and = 
; Ax 
: va ( Ap 
io o. 


(6°) 


<1). In similar fashion it is verified that 


The sum of the first two terms is a linear expression in Ax 
and Ay. For f(x, y)30 and f,(x, y)=40, this expression is the 
principal part of the increment, differing from Az by an infinite- 
simal of higher order relative to Ap =V Ax F Ay?. 

Definition. The function z=f(x, y) [the total increment (Az) 
of which at the given point (x, y) may be represented as a sum 
of two terms: a linear expression in Ax and Ay, and an infinite- 
simal of higher order relative to Ap] is called differentiable at the 
given point, while the linear part of the increment is known as 
the total differential and is denoted by dz or df. 

From (5’) it follows that if the function f(x, y) has continuous 
partial derivatives at a given point, it is differentiable at that 
point and has a total differential: 


dz =f; (x, y) Ax +f, (x, y) Ay 
Equation (5’) may be rewritten in the form 
Az = dz + y, Ax + Ya Ay 
and, to within infinitesimals of higher order relative to Ap, we 
may write the following approximate equation: 
Az zz dz 


We shall call the increments of the independent variables Ax 
and Ay differentials of the independent variables x and y and we 
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shall denote them by dx and dy, respectively. Then the expres- 
sion of the total differential will assume the form 

_ of of 

dz=5,dx + 5, dy 

Thus, if the function z=f (x, y) has cantinuous partial derivati- 
ves, it is differentiable at the point (x, y), and its total differen- 
tial is equal to the sum of the products of the partial derivatives 
by the differentials of the corresponding independent variables. 


Example 1. Find the total differential and the total increment of the func- 
tion 2— xy at the point (2, 3) for Ax —0.1, Ay —0.2. 


Solution. 
Az = (x+ Ax) (y + Ay) — xy = y Ax +x Ay + Ax Ay 
02 0z 
dU dy=ydx+xdy=y Ax +x Ay 
Consequently, 


Az=3-0.1+2-0.2+0.1-0.2=0.72 
dz==3-0.14+2-0.2=0.7 


Fig. 174 is an iMustration of this example. 


The foregoing reasoning and definitions are appropriately genera- 
lized to functions of any number of arguments. 
Ay If we have a function of any number of 


variables 
VLE Ay 


rr w=f(x,y,z,u,..., t) 


and all partial derivatives 2, S, TE ot are 
y4z continuous at the point (x, y, z, u, ..., t), 
the expression 


of of of of 
dw =z t 3, 19 + 5; d2 A T3 d 


is the principal part of the total increment of the 
Fig. 174 function and is called the total differential. 
Proof of the fact that the difference Aw— dw is 
an infinitesimal of higher order than V (Ax)? J- (4y)? + ... + (Af)? is 
conducted in exactly the same way as for a function of two vari- 
ables. 
Exa.nple 2. Find the total differential of the function u-—ex**J*sin?z of 
threc variables x, y, z. 
Solution. Noting that the partial derivatives 
ÔU pxtay? 2x sin? 2 
Ox 
a cet 2y sin? z 


ðu " ; 
39, (007 2 sin z cos z —ex**J* sin 22 


N 
N 
N 
N 
N 
S 


4r 
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are continuous for all values of x, y, z, we find that 
du — 22 deo dy +S da — ex! *Y* (2x sin? z dx -|-2y sin? z dy -I- sin 2z dz) 


8.8 APPROXIMATION BY TOTAL DIFFERENTIALS 


Let the function z — f (x, y) be differentiable at the point (x, y). 
Find the total increment of this function: 


Az — f (x+ Ax, y+ Ay) —f (x, y) 


whence 
fF GE Ax, y+ Ay) =F (x, y)+ Az (1) 
We had the approximate formula 
Az = dz (2) 
where 
dz - dx Sy (3) 


Substituting into formula (1) the expanded expression for dz in 
place of Az, we get the approximate formula 


f (cd Ax, gc Aj) e EG p) SES D x SEG DA qu) 


to within infinitesimals of higher order relative to Ax and Ay. 
We shall now show how formulas (2) and (4) are used for appro- 
ximate calculations. 


Problem. Calculate the volume of material needed to make a cylindrical 
glass of the following dimensions (Fig. 175): radius of interior cylinder R, alti- 
tude of interior cylinder H, thickness of walls and bot- 
tom of glass œ. 

Solution. We give two solutions of this problem: exact 
and approximate. 

(a) Exact solution. The desired volume v is equal to 
the difference between the volumes of the exterior cylin- 
der and interior cylinder. Since the radius of the exte- 
rior cylinder is equal to R-4-&, and the altitude is H +k, 


0 — x (R +k)? (H + F) — xR*H 


v— n (2RHk-+ R*k + Hk? --2Rkt -- k3) (5) 


(b) Approximate solution. Let us denote by f the 
volume of the interior cylinder, then f —zR?H. This is 
a function of two variables R and H. If we increase R and H by k, then the 
function f will increase by Af; but this will be the sought-for volume v, v= Af. 

On the basis of relation (1) we have the approximate equation 


v = df 


of 


Fig. 175 


or 
of 


oA ^" 
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But since 
oF e =AH= 
gp RH, og TR AR=AH=k 
we get 
v x n (2RHR-+ R?k) (6) 


Comparing the results of (5) and (6), we see that they differ by the quan- 
tity m(Hk?+ 2Rk?+-k3), which consists of terms of second and third order of 
smallness relative to œ. 

Let us apply these formulas to numerical examples. 

Let R=4 cm, H=20cm, k=0.1 cm. 

Applying (5), we get, exactly, 


v= x (2-4-20-0.1-+ 42-0.1-4- 20-0. 12+ 2.4.0.1? - 0.17) = 17.8812 
Applying formula (6), we have, approximately, 
u x n (2-4-20-0.1-- 42-0.1) = 17.67 


Hence, the approximate formula (6) gives an answer with an error less than 


: 3x i a 
0.3x, which is 100 - 7 381a % i.e., it is less than 2% of the measured 


quantity. 


8.9 USE OF A DIFFERENTIAL TO ESTIMATE ERRORS 
IN CALCULATIONS 


Let some quantity u be a function of the quantities x, y, z, ..., t 
u=f (x,y, 2, ..., t) 


and let there be errors Ax, Ay, ..., At made in determining the 
values of x, y, 2, ..., t. Then the value of 4 computed from the 
inexact values of the arguments will be obtained with an error 


Au =f (x+ Ax, y 4- Ay, ...,z+Az, t+ At)—f (x, Y, z,..., t) 


Below we shall estimate the error Au, provided the errors 
Ax, Ay, ..., At are known. 

For sufficiently small absolute values of Ax, Ay, ..., Ad we can 
replace, approximately, the total increment by the total differen- 
tial: 

~ 9f of of 
Au A ax Ax-F5, ^y + ene Tta 
Here, the values of the partial derivatives and the errors of the 
arguments may be either positive or negative. Replacing them by 
the absolute values, we get the inequality 
|Au|x zi 


gliata -fiari (1) 


If in terms of |A*x|, |A*y], ..., |A*u| we denote the maximum 
absolute errors of the corresponding quantities (the boundaries for 
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the absolute values of the errors), it is obviously possible to take 
of 


|A*w| — |El At + E [Ltd [Latt (2) 


Examples. 

1. Let u=x-+y+z, then |A*u| —|A*x|--| ^*y | | ^*2]. 

2. Let u=x—y, then |A*u|— | A*x|--| A*v]. 

3. Let u=xy, then |A*u|—|x|[|A*y || y] A*x]. 

4. Letu=—, then | A*u |= y ntt |a Lean pe nae 


5. The hypotenuse c and the leg a of a right triangle ABC, determined with 
maximum absolute errors |A*c|—0.2, | A*a|-— 0.1, are, respectively, c= 75, 


a—32. Determine the angle A from the formula sin A=<, and determine 


the maximum absolute error |AA| in the calculation of angle A. 


1g. . a 
Solution. sin A=—, A=arcsin—, hence, 


LL MEN FREI ee ek 
ða ygd—g' a cYc—a? 
From formula (2) we get 
— l 32 
AA ——————— 0.1 — 
[a4] V (753 — (32) ta V (75)? — (32) 
Thus, 


-0.2— 0.00273 radian = 9'24" 


. 32 lois 
A — arcsin zg + 9'24 


6. In the right triangle ABC, let the leg b= 121.56 metres and the angle 
A= 25°21'40"”, and the maximum absolute error in determining the leg b is 
d 12922 metre, the maximum absolute error in determining the angle A is 

* At 19^ 

{= . 

Determine the maximum absolute error in calculating the leg a from the 
formula a—b tan A. 

Solution. From formula (2) we find 


b 
| Ata|==|tan A|[A*b| + Ier a* A1 


Substituting the appropriate values (and remembering that |A*A| must be 
expressed in radians), we get 


121.56 12 
* 'AQ" . i aama TRÀ 
pea |=tan v 4070:05 cos? 25?21'40" 206 265 
= 0.0237 + 0.0087 = 0.0324 metre 


The ratio of the error Ax of some quantity to the approximate 
value of x of this quantity is called the relative error of the 
quantity. Let us designate it 5x, 


Ax 
bx == 
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The maximum relative error of a quantity x is the ratio of the 
maximum absolute error to the absolute value of x and is denoted 
by |5*x|, 


\8*x| = IS (3) 


To estimate the maximum relative error of a function u, divide 
all numbers of (2) by |u|=|f(x,y,z, ..., £) |: 


9f at of 
At ð Ot 
E= F vrei Fa MEAS w 
but 
af u of 
à. 
SaZinifl, —JW-zmgn. =F inif| 
For this reason, (3) may be rewritten as follows: 
|5*u| = 
ð ð ð 
=| nfa - [marl || tw Ajat, (5) 
or briefly, 
[6*u| =| A* In|f | (6) 


From both (3) and (5) it follows that the maximum relative error 
of the function is equal to the maximum absolute error of the 
logarithm of the function. 

From (6) follow the rules used in approximate calculations. 

1. Let u=xy. Using the results of Example 3, we get 


* az lælla*yl [Atel LLIA*v]. oe * 
uec Tal +i |xy | Tet t du [5*x|-F |8*y] 


that is, the maximum relative error of a product is equal to the 
sum of the maximum relative errors of the factors. 


2. If u=}, then, using the results of Example 4, we have 
| ô*u | = |6*x |+ | 6*y| 
Note. From Example 2 it follows that if u=x—y, then 


|ó*u|— Ln 
|x—y| 
If x and y are close, it may happen that | 6*u| will be very great 


compared with the quantity x—y being determined. This should 
be taken into account when performing the calculations. 
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Example 7. The oscillation period of a pendulum is 


ram Vt 
g 


where I is the length of the pendulum and g is the acceleration of gravity. 
What relative error will be made in determining T when using this for- 
mula if we take n % 3.14 (accurate to 0.005), [— 1 m (accurate to 0.01 m), 
g=9.8 m/sec? (accurate to 0.02) m/sec?). 
Solution. From (6) the maximum relative error is 
| 6*7 |=] A*InT[ 
But 


In T — In 2n ado, In1— Ing 


Calculate |A*InT |. Taking into account that a % 3.14, A*x=0.005, 
[—1 m, A*l=0.01 m, g=9.8 m/sec?, A*g — 0.02 m/sec, we get 
A*x , A*i  Atg 0.005 , 0.01 , 0.02 
* = —— —— ——————— — aa g =U. 
UN ag +a i1 492-008. S 
Thus, the maximum relative error is 
6*T = 0.0076 = 0 76% 


8.10 THE DERIVATIVE OF A COMPOSITE FUNCTION. 
THE TOTAL DERIVATIVE. 
THE TOTAL DIFFERENTIAL OF A COMPOSITE FUNCTION 


Let us assume that in the equation 


z= F(u, v) (1) 
u and v are functions of the independent variables x and y: 
u=ọ9(x, y, v=tp(x, y (2) 


In this case, z is a composite function of the arguments x and y. 
Of course, z can be expressed directly in terms of x, y; namely, 


z=F [p (x, y) (x, 9)] (3) 
Example 1. Let 
z=U8S8tutl, u=x +y, v=e*+y 41 

th 

iğ z= (e+ HIHHH 

Now suppose that the functions F (u, v), p(x, y), p(x, y) have 
continuous partial derivatives with respect to all their arguments. 
We pose the problem: evaluate z and = on the basis of equ- 


ations (1) and (2) without having recourse to equation (3). 

Increase the argument x by Ax, holding the value of y cons- 
tant. Then, by virtue of equation (2), u and v will increase by 
A,u and A,v. 
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But if u and v receive increments A,u and A,v, then the func- 
tion z — F(u, v) will receive an increment Az defined by formula 
(5^), Sec. 8.7: 


OF oF 
Az= ^u Axu + E AU + Y, A sU + VAV 


Divide all terms of this equation by Ax: 


Az OF Ayu , OF Ayo Ayu, . Axo 
"Ax Ow Ax boo Be T Vi Ax T PAX 


If Ax —0, then A,u —0 and Aj, — 0 (by virtue of the conti- 
nuity of the functions u and v). But then y, and y, also approach 
zero. Passing to the limit as Ax — 0, we get 

Az Oz SQQ Ôu | Ou . A,o dv 


lim === ==> 


, m -= = 
Ax. 0 ÂX Ox ' Ax 0 Ax ox Ax70 Ax ox 
lim y,=0, lim y,=0 
Ax-0 Ax 0 


and, consequently, 
Oz OF Ou , OF ðv 4 
ax au ox + Oo ax (4) 
If we increased the variable y by Ay and held x constant, then 


by similar reasoning we would find that 


02 OF ðu , OF ov par 
dp — ou y + oo ay (1) 


Example 2. 
z—ln(u3--v) u-e**', v=x +y 
URN REN 
ðu uwto’ Ov upu 
Qu Ou Ov Qv 
= =el +y? — = 2 —-— —— 
oe e 3 2ye* *X", x 2x, Jy 1 
Using formulas (4) and (4') we find 
Oz 2u 1 2 
Curs Tea le p 
Oz 2u 1 l 
Op po HO up upon 


In these expressions, we have to substitute ex+¥* and x?--y for u and v res- 
pectively. 


Formulas (4) and (4') are readily generalized to the case of a 
larger number of variables. 

For example, if w=F(z, u, v, s) is a function of four argu- 
ments z, u, v, s, and each of them depends on x and y, then 
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formulas (4) and (4’) assume the form 
Qu _ dw de, dw du, dw dv | Ou Os 
Ox | Oz Ox ' ou dx | dv Ox | Os Ox 
ðw — Ow Oz , Ow Ou , Ow ðv.. Ow ðs 


dy ^ G2 Oy Quy | Qv Oy | Os dy 
If a function is given z — F (x, y, u, v), where y, u, v in turn 
depend on a single independent variable (argument) x: 
y=f(x), u—qe(x, v=Ņ(x) 
then z is actually a function only of the one variable x, and we 
may pose the question of finding the derivative 2. 
This derivative is calculated from the first of the formulas in (5): 


dz  Oz0x , Oz Oy , Oz Ou , 020v 
dx dxdx* 9 


(5) 


y ox T Ou dx dv ax 
But since y, u, v are functions of x alone, the partial derivatives 


become ordinary derivatives; besides 2:1. For this reason, 


dz Oz , Oz dy Oz du 02 du 
dx" Ux + Oy dx | Ou dx T Qo dx 

This formula is known as the formula for calculating the total 
derivative a (in contrast to the partial derivative z). 


Example 3. 
z=24+V y, y=sinx 
z oy, Dal, Y 
cm a ayy d 
Formula (6), here, yields the following result: 
dz oz, Oz dy — 1 Š 1 
dc 3s ày dx"  3yy Grecs lE 
Now let us find the total differential of the composite function 
defined by equations (1) and (2). 
Substituting the expressions = and LT defined by (4) and (4^), 


into the formula for the total differential 


=cos x 


0 Oz , 
dz = 5 dx + 5 dy (6) 


we get 
__{ OF Ou OF 00 OF ðu , OF ðv 
d - (oar arx) H 2, 7 3; ) 
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Transforming the right-hand side we get 
OF / ðu , | du OF (àv ðv 
But 
du dx + dy = du 
Ox oy (8) 
dv 1 dv dud 
à. T Gy 49 = do 


Taking into account (8), equation (7) may be rewritten thus: 


OF OF 
dz = -5g du+ 3, dv (9) 
e ð 0. 
dz = = du += do (9^) 


Comparing (6) and (9') we can say that the expression of the 
total differential of a function of several variables (the first diffe- 
rential) is of the same form (that is, the form of the differential 
is preserved) whether u and v are independent variables or func- 
tions of independent variables. 

Example 4. Find the total differential of the composite function 

z=u%, u=x sin y, v-xSey 

Solution. By formula (9’) we have 

dz = 2uv? du +-3u2v? du = 2uv? (2x sin y dx-+- x? cos y dy) + 3u%? (3x%e¥ dx +t x3eY dy) 


This can be rewritten as 


dz = (2uv®.2xsin y + 3u%v?.3x%e¥) dx + (2uv?x? cos y + 3u®v*x8ey) dy -2 det dy 


8.11 THE DERIVATIVE OF A FUNCTION DEFINED 
IMPLICITLY 


Let us begin this discussion with an implicit function of one 
variable. * Let some function y of x be defined by the equation 


F(x, y) -0 
We shall prove the following theorem. 
Theorem. Let a continuous function y of x be defined implicitly 
by the equation 
F(x, y) -0 (1) 


* In Sec. 3.11, we solved the problem of differentiating an implicit function 
of one variable. We considered individual cases and did not find a general 
formula that would yield the derivative of an implicit function; likewise we 
failed to clarify the conditions for the existence of this derivative. 
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where F (x, y), Fx (x, y), Fy(x, y) are continuous functions in some 
domain D containing the point (x, y) whose coordinates satisfy 
equation (1); also, at this point F,(x, y) £0. Then the function 
y of x has the derivative . 
AC) 
" Fy (x, y) e 
Proof. Let the value of the function y correspond to some value 


of x. Here, 
F(x, y) 20 


Increase the independent variable x by Ax. Then the function y 
will receive an increment Ay; that is, to the value of the argu- 
ment x4-Ax there corresponds the value of the function y+ Ay. 
By virtue of equation F(x, y) 20 we shall have 
F (x 4- Ax, y+Ay)=0 
Hence 

F (x+ Ax, y+ Ay) —F (x, y)=0 
The left member of this equation, which is the total increment 
of the function of two variables by formula (5’), Sec. 8.7, may 
be rewritten as follows: 


OF OF 
F (x Ax, y+ Ay)—F (x, y) — 3, Axt ay AY HY Ax va Ay 


where y, and y, approach zero as Ax and Ay approach zero. Since 
the left side of this expression is equal to zero, we can write: 


OF OF 
oe Att ay Ay t YAX HYAY =0 


Divide by Ax and calculate ae: 


OF 
Ay a Em tn 
Ax oF 

EI TU 


Let Ax approach zero. Then, taking into account that y, and y, 
also approach zero and that $9 we have, in the limit 


oF 
, Ox " 
Y= — -JF (2’) 
“Oy 


We have proved the existence of the derivative y; of a function 
defined implicitly, and we have found the formula for calculating it. 
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Example 1. The equation 
ve x?+y?—1=0 
defines y as an implicit function of x. Here, 
OF OF 
— x2 So pie ELLE 
F(x, y) - x c y! —l, c 2x, öy 2y 


Consequently, from (1), 


It will be noted that the given equation defines two different functions 
[since to every value of x in the interval (—1, 1) there correspond two values 
of y]; however, the value that we found of yx holds for both functions. 

Example 2. An equation is given that connects x and y; 


e! —e* + xy=0 
Here, F (x, y) 2e —e* + xy, 
OF 
Oe TE +y, 3, T? t* 


Let us now consider an equation of the forim 
F(x, y, 2)=0 (3) 
If to each number pair x and y in some domain there correspond 
one or several values of z that satisfy equation (3), then this 
equation implicitly defines one or several single-valued functions 


z of x and y. 
For instance, the equation 


x?+ y?+ 22— R —0 
implicitly defines two continuous functions z of x and y, which 


functions may be expressed explicitly by solving the equation for 
2; in this case we have 


z=V R3i xi — and z- —V R3 —— y? 


Let us find the partial derivatives a and Z of the implicit 
function z of x and y defined by equation (3). 
When we seek LN we consider y fixed. And so formula (2’) is 


applicable, provided x is considered the independent variable and 
z the function. Thus, 


OF 
, “Ox 
Z= — OF 
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In the same way we find 


oF 

, oy 

Z,— — -3F F 
“Oz 


It is assumed that E +0. 
Similarly, we détésmiine the implicit functions of any number 
of variables and find their D derivatives. 
Example 3. x?-+ g*?--22 — R? — 
"pr xe 
Ox — 22  z' 0y 


Differentiating this function as an explicit function (after solving the equa- 
tion for z), we would obtain the very same result. 
Example 4. e7-+ x*y --z 4-5 — 0. 


xul 
z 


Here, 
F (x, y, z) =e +y +z+5 
OF _ OF 4. OF — 
ue c UP ay ae 
Oz 2xy dz x 


Oe El dy EPI 

Note. Throughout this section we have assumed that the equa- 
tion F(x, y)=0 defines a certain function of one variable y = q (x) 
and the equation F(x, y, z)=0 defines a certain function of two 
variables z = f (x, y). We now state, without proof, the condition 
that must be satisfied by the function F(x, y) so that the equa- 
tion F (x, y) —0 defines a single-valued function y — (x). 

Theorem. Let a function F (x, y) be continuous in the neighbour- 
hood of a point (x,, Yo) and have continuous partial derivatives 
there, and let F,(x, "y #0 and F (X, y, —0. Then there exists a 
neighbourhood containing the point (x,, Y,) at which the equation 
F (x, y) —0 defines a single-valued function y= q (x). 

An analogous theorem is also valid for the conditions of exis- 
tence of an implicit function defined by the equation F (x, y, z) — 0. 

Note. When deriving the rules for differentiating implicit func- 
lions, we made use of conditions that determine the existence of 
implicit functions. 


8.12 PARTIAL DERIVATIVES OF HIGHER ORDERS 
Suppose we have a function of two variables: 
E (x, y) 
The partial derivatives 2 z= fa (x, y) and 2 EP -=f (x, y) are, gene- 


rally speaking, functions of the variables x Aad y. And so from 
18—2081 
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them we can again find partial derivatives. Thus, there are four 
partial derivatives of the second order of a function of two vari- 


ables, since each of the functions d and 5, may be differentiated 
both with respect to x and with respect to y. 
The second partial derivatives are denoted as follows: 
25 = ty (x, y), here f is differentiated twice successively with 
respect to x; 
2 
ac Pa y), here f is differentiated first with respect to x 
and then the result is differentiated with respect 
to y; 
cx = fy (x, y), here f is differentiated first with respect to y 
and then the result is differentiated with respect 
to x; 
f (x, y), here the function f is differentiated twice suc- 
cessively with respect to y. 
Derivatives of the second order may again be differentiated 


both with respect to x and y. We then get partial derivatives of 
the third order. Obviously, there will be eight of them: 
oz 08z 03z oz Pz 08z 03 08z 


=r, =, ee eee L——. c, —— 


Generally speaking, a partial derivative of the nth order is the 
first derivative of the derivative of the (n—1)th order. For exam- 


ple, ACT is a derivative of the nth order; here the function 


z was first differentiated p times with respect to x, and then 
n—p times with respect to y. 

For a function of any number of variables, the higher partial 
derivatives are determined in similar fashion. 


Example 1. Compute the second partial derivatives of the function 
f(x, y) -xty- E? 


Solution. We find successively 


drei SE mat + ay, 


Ox 
OF of __ O(2xy) _ of __9 (x? + 3y%) _ ou. . 
ast" Seay Oy ^ ya d 0^ p 9 


oz LET REI" 2 
Example 2. Compute Oat dy and Iy oE if z= y*e* Hx 1, 
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Solution. We successively find 
02 Q?z 08z 


LI — y ‘ cum es zz 2 
ox Ye xy, ada 9e" + 24%, Ox dy 2ye* + 6y 
Oz — as Oz —— a M Oz " 
gy uM TE y^, gyo PC eH » ày oxi —2ye* + 6y 
Example 3. Compute ae ie if u= zex +y? 
` Ox? dy ðz : 
Solution. 
Ou 20x yt Ou 2 Pu 2 0*u 2 
— = y =— = 220% + = 2ox+y ————-— +y 
ge 0E e age ee gaa UAY agg M 


The natural question that arises is whether the result of differ- 
entiating a function of several variables depends on the order of 
differentiation with respect to the different variables; in other 
words, will, for instance, the following derivatives be identically 
equal: 
2 oF 
Ox Oy 


o?f 
and 5X 
or 


Of (x, y, t) Of (x, y, t) 
“maya Pd —oroxoy 


and so forth. It turns out that the following theorem is true. 
Theorem. /f a function z—f(x, y) and its partial derivatives 
fer fy Fu and fy, are defined and continuous at a point M (x, y) 
and in some neighbourhood of it, then at this point 
axdy Oy Ox (Fry = fix) 


Proof. Consider the expression 

A= [f(x+Ax, ytAy)—f(x+Ax, 9) — [PG yt Ay) — f(x, 9)] 

If we introduce an auxiliary function ọ (x) defined by 

p(x) =F (x, yt Ay) —fG, y) 
then A may be written in the form 
A= 9 (x + Ax) —9 (x) 
Since it is assumed that f% is defined in the neighbourhood of 
the point (x, y), it follows that (x) is differentiable on the 
interval [x, x4- Ax]; but then, applying the Lagrange theorem, 
we get " 
A= Axg’ (x) 

where X lies between x and x-- Ax. But 


18* 
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Since fj, is defined in the neighbourhood of the point (x, y), 
Ix is differentiable on the interval [y, y+ Ay]; and so by applying 
once again the Lagrange theorem (with respect to the variable y) 
to the difference obtained, we have 


where y lies between y and y+ Ay. 
Consequently, the original expression of A is 


A= AxA (E, D) (1) 


Changing the places of the middle terms in the original expres- 
sion for A, we get 


A= [f(x+Ax, y- Ay) — f (x, yt+Ay)] — IF (x- Ax, y)— FG, 9)] 
Introducing the auxiliary function 
s) — f Gr Ax, y) — f(x, y) 
we have 
A — (y - Ay) —'$ (9) 
Again applying the Lagrange theorem we get 
A = Ayy' (9) 
where y lies between y and y+ Ay. But 
v' (y) - fj (x-- x, y) — Io 9) 
Again applying the Lagrange theorem, we get 
fy(xtAx, y) — fu Ge. D= Afi (e, Y) 
where x lies between x and x-- Ax. 
Thus, the original expression of A may be written in the form 
A = Ay Axfi, (X, Y) 2) 
The left members of (1) and (2) are equal to A, therefore the 
right ones are equal too; that is, 
Ax Ayfz, (X, Y) = Ay Axy (X, 9) 
whence 
FG, y) = fy, y) 
Passing. to the limit in this equality as Ax— 0 and Ay — 0, 
we get 
aim f, G5 y) = lim fox (* y) 
Ay > 0 Ay > 0 
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Since the derivatives f;, and fj, are continuous at the point (x, y), 
we have lim fiy(x, y) — fz, (x, y) and lim fi. (x, y)=fix(%, y). 
Ax—0 120 


P1628) = fix (x, y) 


ây > 0 
And finally we get 


as required. 
A corollary of this theorem is that if the partial derivatives 


SEF and ed are continuous, then 
MEC. SA pe al ee 
Ox gQyn-k aa Qy^ - axk 
A similar theorem holds also for a function of any number of 
variables. 


Example 4. Find if u — eX sin z. 


Pu and Pu 
Ox Oy Oz Oy Oz Ox 
Solution. 


EM =yerY sinz, Pu ey sin z+ xye*/ sin z =e*Y (1 + xy) sin z 


‘Ox axdy 
Bu óu : Pu 
——— er Ou oxy m 
aiya ^ (I-Fxy)cosz, g= sinz, 5-5, m cos z 
ou 
dy dz Ox AU cos z+ xye*Y cos 2 —eX/ (1-- xy) cos z 
Hence, 


Ou _ u 
Ox Oydz OyOzOx 


(also see Examples 1 and 2 of this section). 


8.13 LEVEL SURFACES 
In a space (x, y, 2) let there be a region D in which the function 
u —u(x, y, 2) (1) 


is defined. In this case we say that a scalar field is defined in the 
region D. If, for example, u(x, y, z) denotes the temperature at 
the point M(x, y, z), then we say that a scalar field of tempera- 
tures is defined; if D is filled with a liquid or gas and u (x, y, z) 
denotes pressure, we have a scalar field of pressures, etc. 
Consider the points of a region D in which the function u (x, y, z) 
has a fixed value c: 
u(x, y, z) c (2) 


The totality of these points forms a certain surface. If a different 
value of c is taken, we obtain a different surface. These surfaces 
are called level surfaces. 
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Example 1. Let there be given a scalar field 


x a 21 
u(t, y. 2-9 Se 


Here, the level surfaces are 
2 


ihe oa 
or ellipsoids with semi-axes 2 V c, 3V c, 4 V c. 
If the function u is a function of two variables x and y, 
u=u(x, y) 
then instead of level surfaces we have lines on the xy-plane: 
u(x, y)—c (2) 


which are called level lines. 
If we plot values of u on the z-axis: 


z=u(x, y) 


the level lines in the xy-plane will be projections of lines obtained 
at the intersection of the surface z =u (x, y) with the planes z=c 
(Fig. 176). Knowing the level 
lines, it is easy to study the cha- 
racter of the surface z =u (x, y). 


Fig. 176 Fig. 177 


Example 2. Determine the level lines of the function z=1—x?—y?. They 
are lines with equations 1— x?— y* —c, which are (Fig. 177) circles with radius 


V 1—c. In particular, when c=0 we get the circle x? 4- y?— 1. 


8.14 DIRECTIONAL DERIVATIVE 


In a region D, consider the function u =u (x, y, 2) and the point 
M (x, y, z). Draw from M a vector S whose direction cosines are 
cosa, cos, cosy (Fig. 178). On the vector S, at a distance As 
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from its origin, let us consider a point M, (x+ Ax, y+Ay, z+ A2). 
Thus, 
As=V Ax? + Ay? + Az? 


We shall assume that the function u(x, y, z) is continuous and 
has continuous derivatives with respect to their arguments in the 
region D 


Fig. 178 


As in Sec. 8.7, we will represent the total increment of the 
function as follows: 


Au=S Ax 4% 7 Ay +32 7 Az +e,Ax+e,Ay+e,Az (1) 


where e,, e, and e, En zero as As—+0. Divide all terms of 
(1) by As: 
^ Qu ^x ðu Ay Ou Az Ay Az 
="ox As © Oy "AR ae did eite "As Tesis (2) 


It is i that 


Ax _ Ay _ Az 
Ae = cosa, "As = cos p, As = COSY 
Consequently, re a may be rewritten as 


= a cosa + 2^ cosp +S SCOS p+ 8, cos a + e, cos B--e, cosy (3) 
The limit of the ratio = as As—+0 is called the derivative of 
the function u =u (x, y, z) at the point (x, y, z) along the direction 
of the vector S and is denoted by X i.e., 


Au Ou 
HAST (4) 
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Thus, passing to the limit in (3), we get 
ais cosa -- 27 cos f 1-57 cos y (5) 


From formula (5) it follows that if we know the partial derivatives 
it is easy to find the derivative along any direction S. The partial 
derivatives themselves are a particular case of a directional deri- 


vative. For instance, when «a — 0, 8-72. Y-$. we get 


Ou Ou Ou x Ou nm Ou 
Fs = Dy COSO t 5, COS 5 + | COS Toh 
Example. Given a function 
u=% +y +z 
Find the derivative at the point M (1, 1, 1): (a) along the direction of 
s the vector $, —2i 4- j-- 3k; (b) along the di- 
rection of the vector S, — i - J-- b. 
Solution. (a) Find the direction cosines of 
the vector $,: 
cos p — — 2 
y 4+1+4+9 14 
l 3 
cos b= —= , cosy — —— 
beya ae 
Hence, 
ðu ðu 2 ðu 1 (du 3 
Os, Ox yia OvyM | Oz yi4 
The partial derivatives 
ðu ðu ðu 


Be 37. 


at the point M (1, 1, 1) are 


; ðu ðu ðu 
(3)a7* (Fue (Ru? 


Thus, 
ðu -2 1 3 12 
—=2. 4 2. — 4 2. — = 
0s; yat V Ht yia yi 


(b) Find the direction cosines of the vector $,: 


1 1 1 
cos & = —— , COS P= -——— , COS y——— 
V 3 P V 3 T 3 
Hence, " i é 
u 1 
=—=2. == 42. —— 42. m = = Ma V I 
OS, vat Vat V3 Y3 


12 


"ar 


We note here (and it will be needed later on) that 2 V 3 > (Fig. 179). 
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8.15 GRADIENT 


At every point of the region D, in which the function u—u (x, y, z) 
is given, we determine the vector whose projections on the coor- 


dinate axes are the values of the partial derivatives x LI A 
of this function at the appropriate point: 


ð 0 ð 
gradu =z itait (1) 


This vector is called the gradient of the function u(x, y, z). We 
say that a vector field of gradients is defined in D. Let us now 
prove the following theorem which establishes a relationship 
between the gradient and the directional derivative. 

Theorem. Given a scalar field u=u(x, m, z); in this field, let 
there be defined a field of gradients 


Ou Ou Ou 


The derivative A along the direction of some vector S is equal to 


the projection of the vector gradu on the vector S. 
Proof. Consider the unit vector $°, which corresponds to the 
vector S: 
S° =i cosa + Jcos B 4- & cos y 


Find the scalar product of the vectors grad u and S*: 


ð ð ð 
grad u- S? — 7. cosa + cos B + Z7. cos y (2) 
The expression on the right is the derivative of the function 
u(x, y, 2) along the vector S. Hence, we can write 


grad u$ — St 
If we designate the angle between the vectors grad u and S? by 
ọ (Fig. 180), we can write 


| grad u | cos p = (3) 
or 


projection S? grad u = 2. (4) 
and the theorem is proved. 

This theorem gives us a clear picture of the relationship between 
the gradient and the derivative, at a given point, along any 
direction. Referring to Fig. 181, construct the vector gradu at 
some point M(x, y, z). Construct a sphere for which gradu is 
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the diameter. Draw the vector S from M. Denote by P the 
point of intersection of S with the surface of the sphere. It is 
then obvious that MP =| grad u|cosq, if q is the angle between the 


directions of the gradient and the segment MP (here, 9« 5) , Or 


MP =%. Obviously, when the direction of the vector S is reversed, 


the derivative changes sign but its absolute value remains unchanged. 


Fig. 180 Fig. 181 


Let us establish certain properties of a gradient. 

(1) The derivative at a given point along the direction of the 
vector S has a maximum if the direclion of S coincides with that 
of the gradient; this maximal value of the derivative is equal to 
grad u|. 

The truth of this assertion follows directly from (3): A will be 


a maximum when g=0, and in this case 
Qu 
à; =I erad u| 


(2) The derivative along the direction of a vector that is perpen- 
dicular to the vector grad u is zero. 
This assertion follows from formula (3). Indeed, in this case, 


=F, cos p — 0 and 2^ — [grad u | cosq =0 
Example 1. Given the function 
u=x 4+ y+? 


(a) Determine the gradient at the point M (1, 1, 1). The expression of the 
gradient of this function at an arbitrary point is 


grad n= 2xi-+ 2yjf-+ 2zk 


(grad u)y — 21 4-2j--2&, | gradu|y=2 V3 
(b) Determine the derivative of the function u at the point M (1, 1, 1) 
along the direction of the gradient. The direction cosines of the gradient are 


Hence, 


2 1 1 1 
cos @ = —— = —, cosB =—— , cos y———. 
VEFA V3 B V3 Vs 
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Ou 1 1 1 
2 2—— 4+2 ——=2 V 3 
s= YS VSO VS 
or e. 
Ou 
95 al erad u| 


Note. If the function u=u(x, y) is a function of two variables, 
then the vector 


du, ð 
gradu —x L5, J 


lies in the xy-plane. We shall prove that 
grad u is perpendicular to the level line 
u(x, y)=c lying inthe xy-plane and passing 
through the corresponding point. Indeed, the 
slope k, of the tangent to the level line 


x 


u(x, y)=c will equal k=—S. The slope Fig. 182 
y 


k, of the gradient is k, =“t . Obviously, k,k, = —1. This proves our 


assertion (Fig. 182). A similar property of the gradient of a func- 
tion of three variables will be established in Sec. 9.6. 


3 y 
Example 2. Determine the gradient of the function u=5 +5 (Fig. 183) 


at the point M (2, 4). 
Solution, Here 


Hence 
grad u — 2i 4+ 3 J 


The equation of the level line (Fig. 184) passing through the given point is 
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8.16 TAYLOR’S FORMULA FOR A FUNCTION 
OF TWO VARIABLES 


Suppose we have a function of two variables 
z=f (x, y) 


which is continuous, together with all its partial derivatives up 
to the (n+ l)th order inclusive, in some neighbourhood of the 
point M (a, b). Then, like in the case of one variable (see Sec. 4.6) 
represent the function of two variables as a sum of an nth degree 
polynomial in powers of (x—a) and (y—b) and some remainder. 
It will be shown below that for the case of 1 —2 this formula has 
the form 


F(x, y) — AD (x—a) + E (y—b) 
+a [A (x—a)* + 2B (x—a) (y—5) + C (y—b] -- R, (1) 
where the coefficients A,, D, E, A, B, C are independent of x and y, 
and R, is the remainder, the structure of which is similar to the 
structure of the remainder in the Taylor formula for a function 
of one variable. 
Let us apply the Taylor formula for a function f(x, y) of the 


variable y and assuming x to be constant (we shall confine ourselves 
to second-order terms): 


f (x, y= ' 
—b , _— a —b "nr 
=F (x, V+ Be, DEY p, D+ ESF Pe ay (2) 
where yn, = 6+ 0, (y—b), 0 «0, «1. We expand the functions f (x, b), 


f, (x, b), f, (x, b) in a Taylor's series in powers of (x— a), confining 
ourselves to mixed derivatives up to the third order inclusive: 


FG, b) 
= f (a, 0) +77" f. (a, b) + fr, (a, b) 9 pene, b) (3) 


where $, =x+0,(x—a), 0<0,< l; 
f, b) =F, (a, b) HTE f. (a, b) ET p (e 6). — (4) 

where £ =x+6,(x—a), 0< 8 <l; 
Fou (x, b) = Foy (a, b) +=" fuus Ea» b) (5) 

where & —x-4-0,(x—a), (<0, <1. 
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Substituting expressions (3), (4) and (5) into formula (2), we get 
Fx, 9) =F (a, 0) +254 f; (a, b) +E f, (a, b) 
TE bet DHT [5 o. 9-575 ia 9 
+S ss. p] tz: Ta [fiy (as b) +=" Fie Ca 9] 


—b 
HUS 3. r fusu (5 m) 


Arranging the numbers as indicated in formula (1), we get 
FG, y) — f (a, b) + (x —a) f; (a, b) 4 (y —b) f, (a, b) 
+a [(—ay fe (a, b) 4-2 (— a) (y — 0) fz (a, b) 
+ (y — b) fy (a, )] + (e—a)? Fee (Ex, b) 


4 3 (x—a)? (y — b) firey (Ea, b) 4- 3 (x —a) (y —b)* fiy, (Bs, b) 
+ (y—) foy (a, n)) (6 


This is Taylor’s formula for n=2. The expression 
R,— d; [(x—ay fete Èi b) +3 (x—a)* (y—) fiiy (Eas b) 
+3 (x—a) (y — b)? f, (Es, b) + (y —b)* fus, (a, 14)] 
is called the remainder. Further, let us denote x —a = Ax, y—b = Ay, 
Ap =V (Ax)? + (Ay)?. Transform R,: 
l AY p» 
R, =z [sos f s dU dd b) 
L3 oot Fray (Ea. b) +55 Ap? E fuos (a, n,)] Ap? 


Since | Ax| < Ap, | Ay| < m and the third derivatives are bounded 
(this is given), the coefficient of Ap? is bounded in the domain 
under consideration; let us denote it by o,. 

Then we can write 


R, — a Ap? 


In this notation, Taylor's formula (6) will, for the case n —2, 
take the form 


F(x, y) — F(a, b) - Axfz (a, 5) + Auf, (a, b) 
+s [Av fix (a, b) + 2AxAgfz, (a, b) -- Auf, (a, b)] +a — (8) 


Taylor's formula is of a similar form for arbitrary xn. 
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8.17 MAXIMUM AND MINIMUM OF A FUNCTION 
OF SEVERAL VARIABLES 


Definition 1. We say that a function z — f (x, y) has a maximum 
at a point M, (Xə y,) (that is, when x —x, and y=y,) if 


F (Xo Yo) > F (x, y) 


for all points (x, y) sufficiently close to the point (x,, y,) and 
different from it. 

Definition 2. Quite analogously we ay that a function z =f (x, y) 
has a minimum at a point M, (Xə y,) if 


F (Xo Yo) < F(x, 9) 


for all points (x, y) sufficiently close to the point (x,, y,) and 
different from it. 

The maximum and minimum of a function are called extrema 
of the function; we say that a function has an extremum at a given 
point if it has a maximum or minimum at the given point. 

Example 1. The function 

z= (x—1* -(y—25 —1 


attains a minimum at x— 1l, y —2; i.e., at the point (1, 2). Indeed, f (1, 22) — —1, 
and since (x — 1)? and (y — 2)2 are always positive for x Æ 1, y # 2, “it follows that 


(x—1)?-+(y—2)?—-1 >—1 
F(x, yf, 2) 


The geometric analogy of this case is shown in Fig. 185. 


that is, 


Z=(z-1) *+/y-2)?- 1 


z-sin(zty?) 


Example 2. The function 
z= sin (x3 4- y?) 


for x —0, y —0 (coordinate origin) attains a maximum (Fig. 186). 
Indeed, 


£0, 0) => 
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Inside the circle n+p take a point (x, y) different from the point 
(0, 0). Then for 0 < x2-- y? < $ 


sin (x? -- y?) > 0 
and therefore 


Fa, n=4 —sin (x? + y?) < i 


or 
F(x, y) < F(0, 0) 


The definition, given above, of the maximum and minimum of 
a function may be rephrased as follows. 
Let x 2x, -- Ax, y=y,+Ay, then 


f (x, y) — f (xo, Yo) = f (% Ax, Jo + Ay) — f C, Y) — Af 


(1) If Af « 0 for all sufficiently small increments in the independ- 
ent variables, then the function f(x, y) reaches a maximum at the 
point M (x, Yo). 

(2) If Af > 0 for all sufficiently small increments in the independ- 
ent variables, then the function f(x, y) reaches a minimum at the 
point M(x, Yo). — 

These formulations may be extended, without any change, to 
functions of any number of variables. 

Theorem 1. (Necessary Conditions for an Extremum). /f a function 
z—f(x, y) attains an extremum at x=x,, y —yy, then each first 
partial derivative with respect to z either vanishes for these values 
of the arguments or does not exist. 

Indeed, give the variable y a definite value y= y,. Then the 
function f(x, Yə) will be a function of one variable, x. Since at 
x=x, it has an extremum (maximum or minimum), it follows 
that (Fenn is either equal to zero or does not exist. In exactly 

Y=VYo 
the same fashion it is possible to prove that (FE eon is either 
¥=Yo 
equal to zero or does not exist. 

This theorem is not sufficient for investigating the extremal 
values of a function, but permits finding these values for cases 
in which we are sure of the existence of a maximum or minimum. 
Otherwise, more investigation is required. 


For instance, the function z=:x?—y? has derivatives EE 2x, E: 


which vanish at x-0 and y=O. But for the given values, this function has 
neither maximum nor minimum. It is equal to zero at the origin and takes on 
both positive and negative values at points arbitrarily close to the 
origin. Hence, the value zero is neither a maximum nor a minimum (Fig. 187). 
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Points at which % 0 (or does not exist) and 25-9 (or does 


not exist) are called critical points of the function z=/f (x, y). lf 
a function reaches an extremum at some point, then (by virtue 
of Theorem 1) this can occur only at 
a critical point. 

For investigation of a function at 
critical points, let usestablish sufficient 
conditions for the extremum of a 
function of two variables. 

Theorem 2. Let a function f(x, y) 
have continuous partial derivatives up 
to order three inclusive in a certain 

Fig. 187 domain containing the point M, (Xo, Yo); 
in addition, let the point M, (Xo. Yo) 
be a critical point of the function f (x, y); that is, 


Of (Xo. Yo) _ Of (Xo, Yo) _ 
d Mor 


Then for x —x,, y=Yp: 
(1) f(x, y) has a maximum if 


O*f (Xo. Yo) O*f (xo, yo) — (O*f (xo, yo) \? OF (xo, Yo) - 
e. 2—( 265,49) > 0 and au «x0 


(2) f(x, y) has a minimum if 
O*f (Xo, Yo) . Tie, w (28s f (Xo, 5,2) >0 and aif Ess Yo) >0 
ix é 


(3) f(x, y) has neither maximum nor minimum if 


Of (Xo, Yo)  97F (xo, Yo) — [PF (xo, Yo) V 
5d e a 2—( aa) <0 
e OF (xo, *f (to, Of (Xp, 2 
(4) if Ps, o F E 4 —( | —0, then there may 


or may not be an extremum (in this case, an additional inves- 
tigation is required). 

Proof. Let us write the second-order Taylor formula for the 
function f(x, y) [Formula (6), Sec. 8.16]. Assuming 


a=X%, bog, =X AX, Y= y+ AU, 
we will have 


FG + Ax, Yo+ Ay) = f (s, yo) + Lee M Ax p Gro. vo) re. Yo) Ay 4- 
2 

+y [Z6 ae 2 3 Gn Uo) A Ay PEG go aw] "T 

where Ap — V Ax* +} Ay? and a, approaches zero as Ap — 0. 
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It is given that 
Of (Xo, Yo) __ Of (Xo, Yo) __ 

ate Ho — 0, Ua =0 
Hence ° 


Af =f (% + Ax, yo + Ay) — f (xos Yo) 
à 
€ x [5 A +2505 Ax byt 5 E Ay? | +a (Ap)? (1) 


Let us now denote the values of the second partial derivatives 
at the point Ms (Xə, y,) in terms of A, B, C: 


2 2 
(22), 4 (E Jm 7 2: (3 Jm =C 
Denote by @ the angle between the direction of the segment M,M, 
where M is the point M(x,+ Ax, y,+Ay), and the x-axis; then 
Ax=Apcosg, Ay = Apsing 
Substituting these expressions into the formula for Af, we find 


Af= + (Ap)? [A cos? p+ 2B cos o sin p+C sin? p+ 2a, Ap] (2) 


Suppose that A +0. 


Dividing and multiplying by A the expression in the brackets, 
we have 


1 in ©)? — B?)sin? 
Af — 1 (Ap)? [t cos o 4- B sin D -F(AC — B?)sin 2+ 2a,Ap] (3) 


Let us now consider four possible cases. 
(1) Let AC— B? > 0, A <0. Then in the numerator of the fraction 
we have a sum of two ‘nonnegative quantities. They do not vanish 


simultaneously because the first term vanishes for tan ọ = — 


while the second vanishes for sing — 0. 
If A «O0, then the fraction is a negative quantity that does not 
vanish. Denote it by —m?; then 


Af = 3 (Ap? [—m* + 20,,Ap] 


where m is independent of Ap, a,Ap—>0 as Ap — 0. Hence, for 
sufficiently small Ap we have 


Af «0 


FG + Ax, Yo + Ay) — f (xo, Yo) < 0 


But then for all points (x, + Ax, Y+ Ay) sufficiently close te 
the point (xə, Yə) we have the inequality 


19—-2081 Fl t Ax, Yo + Ay) < FO, Yo) 


B’ 


or 
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which means that at the point (x, y,) the function attains 
a maximum. 

(2) Let AC—B*>0, A> 0. Then, reasoning in the same way, 
we get 


Af= + (Ap)? [m + 2a,Ao] 
or 
F(X + Ax, Yot Ay) > FO. Yo) 
that is, f(x, y) has a minimum at the point (x,, Yo). 
(3 Let AC—B?<0, A70. In this case the function has 
neither a maximum nor a minimum. The function increases when 
we move from the point (x,, Yə) in certain directions and decreases 


when we move in other directions. Indeed, when moving along 
the ray p=0, we have 


Af = 3 (Ap)? [A + 2a, Ap] > 0 


When moving along this ray the function increases. But if we 
move along a ray p=q, such that tan $,—— 4. then for A — 0 


we have 


Af= 3 Ay [4557 sin? g, 4- 2o, o | «0 


When moving along this ray the function decreases. 

(3) Let AC—B? <0, A « 0. Here the function again has neither 
a maximum nor a minimum. The investigation is conducted in the 
same way as for 3'. 

(3'"*) Let AC—B* «0, A=0. Then B0, and (2) may be 
rewritten as follows: 


Af= i (Ap)? [sin o (2B cos e +C sin 9) + 2a,Ap] 


For sufficiently small values of q the expression in the parentheses 
retains its sign, since it is close to 2B, while the factor sing 
changes sign depending on whether ọ is greater or less than zero 
(after the choice of p — 0 and p <0 we can take p so small that 
2a, will not change the sign of the whole square bracket). Conse- 
quently, in this case, too, Af changes sign for different ọ, that 
is, for different Ax and Ay; hence, in this case too there is neither 
a maximum nor a minimum. 

Thus, no matter what the sign of A we always have the follow- 
ing situation: 

If AC—B? <0 at the point (x,, y,), then the function has nei- 
ther a maximum nor a minimum at this point. In this case, the 
surface, which serves as a graph of the function, can, near this 
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point, have, say, the shape of a saddle (see Fig. 187). The func- 
tion at this point is said to have a minimax. 

(4) Let AC— B? —0. In this case, by formulas (2) and (3), it 
is impossible to: decide about the sign of Af. For instance, when 
A0 we will have 


i 2 
Af — 3 (Ap) [Fetes oF 125,9] 


When o = arctan —) the sign of Af is determined by the sign 


of 2a,; here, a special additional investigation is required (for 
example, with the aid of a higher-order Taylor formula or in some 
other way). Thus, Theorem 2 is fully proved. 


Example 3. Test the following function for maximum and minimum: 
2— x3 — xy + y? 4-3x —2y 4-1 
Solution. (1) Find the critical points 


PEE A mi a2 
Solving the system of equations 
2x— y+3=0 
—x--2y —2—0 ) 
we get 
4 l 


Regu 


(2 Find the second-order derivatives at the critical point (-$- i) 


and determine the character of the critical point: 
az = 0*2 ĝ?z 


A = Ja 2, B= l, Saat 
AC — B? = 2-.2—(—1)?=3 >0 
Thus, at the point (-$ ; i) the given function has a minimum, namely 
4 
"min = — 73 


Example 4. Test for maximum and minimum the function z — x? + y? —3xy. 
Solution. (1) Find the critical points using the necessary conditions of an 
extremum; 


Q2 24.42. 
ax 9* 3y=0 | 


ðZ a2 = 


Whence we get two critical points: 
x= 1, A4 — 1 and x40, y,—0 
19* 
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(2) Find the second-order derivatives: 
0?2 0?z 0?2 
ài79^ ay ^ r7 


(3) Investigate the character of the first critical point: 
Oz ĝ?z 
A= (2),.,79 B= (55) c= (253),.,78 
y=1 yzl zi 
AC—B3—36—9—27»0, A>0 
Hence, at the point (1, 1) the given function has a minimum, namely: 


6y 


oz 


2nin= —1 


(4) Investigate the character of the second critical point M, (0, 0): 
A=0, B= —3, c=0, AC— B = —9 < 0 


Hence, at the second critical point the function has neither a maximum nor 
a minimum (minimax). 

Example 5. Decompose a given positive number a into three positive terms 
so that their product is a maximum. 

Solution. Denote the first term by x, the second by y; then the third will 
be a—x— y. The product of these terms is 


u=X-y (a—x—y) 
It is given that x 50, y > 0, a—x—y > 0, that is, x+y <a, u » 0. Hence, 
x and y can assume values in the domain bounded by the straight lines x —0, 


y —0. x+y =a. 
Find the partial derivatives of the function u: 


ðu 
ax 9 (0—2x—y) 
Ou 
oU (a—2y—x) 


Equating the derivatives to zero, we get a system of equations: 
y (a—2x—y)=0, x(a—2y—x)=0 
Solving this system, we get the critical points: 
41,20, y,=0, M,(0, 0) 
X4—0, yYys=a, M,(0, a) 
X= 4a, Us =0, Ms (a, 0) 


a a a a 
“=F “=z M, c 3) 
The first three points Me on the boundary of the region, the last one, inside. 
On the boundary of the region, the function u is equal to zero, while inside 
m We A a a ; , 
it is positive; consequently, at the point 3' $) , the function u has à maxi- 


mum (since it is the only extremal point inside the triangle). The maximum 
value of the product 


un 22a 22) L 
max 33 3 3) XN 
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Investigate the character of the critical points using the sufficiency condi- 
tions. Find the second partial derivatives of the function u: 


Ou Ou Ou 
axe OY QrOp- 0o MET ar 


Ou 0?u Ou 
Ga” B= e C—34-9 
AC — B? — — qa? < 0. Hence, at the point M, there is neither a maximum nor 
et : Ou — _ Ou 
a rA At the point M, (0, a) we have A= — 2a, B= 777 
C - 53-9 AC— B? = —a? < 0. Which means that at the point M, there is nei- 
ther a maximum nor a minimum. At the point Mg (a, 0) we have A=0, B= —a, 
C=—2a, AC— B? = —a* < 0. At Mg too there is neither a maximum nor a 


At the point M,(0,0) we have A= 


= — Q, 


Bag : a a | 2a , a REN. 
minimum. s pet Pe M55) we have A-— B= -—3 C=- 5, 
AC— m © >0, A <0. Hence, at M, we have a maximum. 


Note. The theory of maxima and minima of a function of se 
veral variables serves as the basis for a method of obtaining for 
mulas for representing functional relationships on the basis of 
experimental findings. This problem is examined in Sec. 8.19. 


8.18 MAXIMUM AND MINIMUM OF A FUNCTION OF SEVERAL 
VARIABLES RELATED BY GIVEN EQUATIONS 
(CONDITIONAL MAXIMA AND MINIMA) 


In many problems on maxima and minima, one has to find 
the extrema of a function of several variables that are not inde- 
pendent, but are related to one another by side conditions (for 
example, they must satisfy given equations). 

By way of illustration let us consider the following problem. 
Using a piece of tin 2a in area it is required to build a closed 
box in the form of a parallelepiped of maximum volume. 

Denote the length, width and height of the box by x, y, and z. 
The problem reduces to finding the maximum of the function 


= xyz 


provided that 2xy+2xz+2yz=2a. The problem here deals with 
a conditional extremum: the variables x, y, z are restricted by the 
condition that 2xy + 2xz + 2yz —2a. In this section we shall con- 
sider methods of solving such problems. 

Let us first consider the question of the conditional extremum 
of a function of two variables if these variables are restricted by 
a single condition. 
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Let it be required to find the maxima and minima of the func- 


tion 

u =f (x, y) (1) 
with the proviso that x and y are connected by the equation 

e (x, y) =0 l (2) 


Given condition (2), of the two variables x and y there will be 
only one which is independent (for instance, x) since y is defined 
from (2) as a function of x. If we solved equation (2) for y and 
put into (1) the expression found in place of y, we would obtain 
a function of one variable, x, and would reduce the problem to 
one that would involve testing for maximum and minimum a func- 
tion of one independent variable, x. 

But the problem may be solved without solving equation (2) 
for x or y. For those values of x at which the function u can have 
a maximum or minimum, the derivative of u with respect to x 
should vanish. 


From (1) we find Z, remembering that y is a function of x: 


du 2f òt dy 
"DER TERT dx 


Hence, at the points of the extremum 


Of , Of dy — 

Ox Oy dx (3) 
From equation (2) we find 

2p | Op dy _ 

ax + dy dx —9 (4) 


This equation is satisfied for all x and y that satisfy equation (2) 
(see Sec. 8.11). 

Multiplying the terms of (4) by an (as yet) undetermined coef- 
ficient à and adding them to the corresponding terms of (3), we 
have 


(Ew) 4.9, (22 498 28) —o 
(2-422) + (22) m 


The latter equation is fulfilled at all extremum points. Choose A 
such that for the values of x and y which correspond to the extre- 
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mum of the function u, the second parentheses in (5) should 
vanish: * 

OF | 4 Op 
ay th eed 2 


But then, for these values of x and y, from (5) we have 


It thus turns out that at the extremum’ points three equations 
(in three unknowns x, y, A) are satisfied: 


of op 

ath st=0 

of Op — 6 

ay tiay 70 i 
9 (x, y)=0 


From these equations determine x, y, and A; the latter only played 
an auxiliary role and will not be needed any more. 

From this conclusion it follows that equations (6) are necessa- 
ry conditions of a conditional extremum; or equations (6) are sa- 
tisfied at the extremum points. But there will not be a conditional 
extremum for every x and y (and A) that satisfy equations (6). 
A supplementary investigation of the nature of the critical point 
is required. In the solution of concrete problems it is sometimes 
possible to establish the character of the critical point from the 
statement of the problem. It will be noted that the left-hand sides 
of equations (6) are partial derivatives of the function 


F (x, y, =F (x, y) Me y) (7) 


with respect to the variables x, y and à. 

Thus, in order to find the values of x and y which satisfy con- 
dition (2), for which the function u= f (x, y) can have a condi- 
tional maximum or a conditional minimum, one has to construct 
an auxiliary function, (7), equate to zero its derivatives with re- 
spect to x, y, and A, and from the three equations (6) thus 
obtained determine the sought-for x, y (and the auxiliary factor 4). 
The foregoing method can be extended to a study of the condi- 
tional extremum of a function of any number of variables. 

Let it be required to find the maxima and minima of a function 
of n variables, u=f(x,, Xa ..., Xna), provided that the variables 


* For the sake of definiteness, we shall assume that at the critical points 


dg 
ay ^? 
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Xis Xp +++, X, are connected by m(m « n) equations: 


$9, (x1, Xor eee X4) — 0 
vs e ce My) =0 (8) 


Pm (Xis Xa, +++) Xn) =O 
In order to find the values of x,, x, ..., x,, for which there 
may be conditional maxima and minima, one has to form the 
function 
F (Xis X, ves Xns Mee x Ag) ln sas Ky EA OG s X 
dA. (Xis ss Xn) + ee Aun (Xi sees Xn) 


equate to zero its partial derivatives with respect to x,, x,, ..., x,: 


of op Pm _ 
Bx has ts the oe = 
of i) On — 
àg hag e +n a =O | (9) 


af i 99 dpn _ | 
get ae € Ta 
and from the m+n equations (8) and (9) determine x,, x,, ..., x, 
and the auxiliary unknowns A,, ..., Am. Just as in the case of a 
function of two variables, we shall, in the general case, leave 
undecided the question of whether the function, for the values 
found, has a maximum or a minimum or has neither. We will de- 
cide this matter on the basis of additional reasoning. 
Example 1. Let us return to the problem formulated at the beginning of 
this section: to find the maximum of the function 
v= xyz 
provided that 
xy-+xz-+yz—a=0 (x > 0, y > 0, z > 0) (10) 
We form the auxiliary function 
F (x, y, A)=xyz+h (xy +x2+ yz—a) 
We find its partial derivatives and equate them to zero: 
yz--À (y 3-2) 50 
xz4-À (x 4-2) —0 (11) 
xy +À (x+y)=0 
The problem reduces to solving a system of four equations (10) and (11) 
in four unknowns (x, y, 2 and A). To solve this system, multiply the first of 


equations (11) by x, the second by y, the third by z, and add; taking (10) 


3xyz 


into account, we find that =- Putting this value of A into equations 
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(11) we get 
s [1-Fw+2) |=0 


xz | ~H e+ 2| =0 
xy [i-e =0 


Since ít is evident from the statement of the problem that x, y, z are diffe- 
rent from zero, we get from the latter equations , 


x a-2-1, Het y=1, a+ 


From the first two equations we find x=y, from the second and third equa- 


tions, y=z. But then from equation (10) we get x =y=z= 3 . 
This is the only system of values of x, y and z, for which there can be a 
maximum or a minimum. 

It can be proved that the solution obtained yields a maximum. Inciden- 
tally, this is also evident from geometrical reasoning (the statement of the 
problem indicates that the volume of the box cannot be big without bound; 
it is therefore natural to expect that for some definite values of the sides the 
volume will be a maximum). 

Thus, for the volume of the box to be a maximum, the box must be a 


cube, an edge of which is equal to 3 

Example 2. Determine the maximum value of the nth root of a product of 
numbers xj, Xs, ..., Xn provided that their sum is equal to a given number a. 
Thus, the problem is stated as follows: it is required to find the maximum of 


the function u — V x. .. Xn on the condition that 
Xi. x+ s.c x$4—a2—0 (xı > 0, x4» 0, ..., Xn > 0) (12) 
Form an auxiliary function: 
nim 
F (x1, ..., Xp, A= Vx... Xn tÀ (3 ote +... -- X —a) 
Find its partial derivatives: 


; ] XxgXg...X lu 

D. => pU IA T or u= —nÀx, 
(4. xs) * 

. lu E 

F =z g ti=0 or u-— —nÀxs 
F =} TIE RT or u— —nÀx 

n HX. ez " 

From the foregoing equations we find 
X= X=... = Xn 


and from equation (12) we have 


a 
MH Mg Xm 
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By the meaning of the problem these values yield a maximum of the func- 
tion Y n. . x, equal to 2. 
n 


Thus, for any positive numbers x4, Xa, ..., x, connected by the relation- 
ship xı +x2+ ... 4-x4,—a, the inequality 


VW i. xn en (13) 


is fulfilled (since it has already been proved that I is the maximum of this 


function). Now substituting into (13) the value of a obtained from (12), 
we get 
we Th ttn (14) 


XiX.. Xn n 


This inequality holds for all positive numbers xj, xs, ..., x,. The expression 
on the left-hand side of (14) is called the geometric mean of these numbers. 
Thus, the geometric mean of several positive numbers is not greater than their 
arithmetic mean. 


8.19 OBTAINING A FUNCTION ON THE BASIS OF EXPERIMENTAL 
DATA BY THE METHOD OF LEAST SQUARES 


Suppose that in an experiment it is required to establish a func- 
tional relationship between y and x: 


y =Q (x) (1) 
The experiment, let us say, has yielded n values of the function 


y for corresponding values of the argument. The results are tabu- 
lated as follows: 


The form of the function x= ọ (x) is obtained either from theore- 
tical reasoning or on the basis of how the points corresponding to 
the experimentally found values (we will call them experimental 
points) are located on a coordinate plane. Let us suppose that the 
experimental points are located as shown in Fig. 188. Since expe- 
rimental errors are almost inevitable, it is natural to suppose that 
the desired function y=ọ(x) may be sought in the form of a 
linear function y =ax +b. 

If the experimental points are located as in Fig. 189, it is na- 
tural to seek the function y— (x) in the form y —ax^, and so 
forth. 
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For the chosen form of function y— (x, a, b, c, ...) it re- 
mains to select the parameters a, b, c, ... so that the function 
describes the process at hand in the best possible fashion. 

A widely used method for solving this problem is the method 
of least squares. It consists in the following. We consider the sum 


——————————---M9 


--—-—-----------M-o 


-—-----------0! 


Ty 23; 


Fig. 188 Fig. 189 
of the squares of the differences between the experimentally obtai- 


ned values y; and the function (x, a, b, c, ...) at the approp- 
riate points: 


S (a, b, c, e)2x [y;j— 9 (x; a, b, c, ...)? (2) 
We choose the parameters a, b, c, ... so that this sum is a 
minimum: 


S (a, b, c, )= 2 [y;—9 (x; a, b, c, ...)]?=min (3) 


The problem thus reduces to finding the values of the parameters 
a, b, c, ... for which the function S(a, b,c, =.) is a minimum. 

From Theorem 1, Sec. 8.17, it follows that these values a. b, 
C, ... satisfy the system of equations 


95g £g. 99. us (4) 


or, expanded, 


j ð i» Lb, C uis 
2. [yi —9 (x; a, b, €, sie) p (i a Deed 


n 

Z Op (xi, a, b, c, ...) 
Y. fy; Xan a, b, c, .. ee 0 
i=l ly; *( í )] ðb (5) 


n 
Y. ly—9 (x. a, b,c, ...)] 5m 0 6g 
i=l oc 
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Here, the number of equations equals the number of unknowns. 
In each instance, an investigation is made of the existence of a 
solution to the system of equations (5) and of the existence of a 
minimum of the function S(a, b, c, ...). 

We consider some cases in determining the function y= 
= @(x, a, b, c, ...). 

l. Let y — ax4- b. The function S (a, b) in this case is of the form 
[see expression (2)] 


S(a, )= $; ty, (ax, +9) (6) 


This is a function in two variables a and b (x; and y; are given 
numbers; see table on Pu 298). Hence, 


Z=? 5 [y (ax: + b)] x= 


a --2 Y [y; — (ax; + b)] = 
The system of equations (5) then becomes 
n n n 
2 yx, —a D xi —b 3 x=0 
i=l i=l izi 


n n 
È y—a Xi xi—bin-0 
iz1 i=l 


We have a system of two linear equations in two unknowns a 
and b. It is obvious that the system has a definite solution and 
that for the values a and 6 thus found the function S (a, b) has 
a minimum. * 

II. For the approximating function we take the quadratic tri- 
nomial 


(7) 


y =ax?+bx+c 


* This is also ioo established on the basis of sufficient conditions (see 
Theorem 2, Sec. 8.17). Indeed, here 


n 
oS ars 8S 
-E was? 24 api en 
and so 


as ap (3i) >> (Es) zi: p> (irp > 0, FE > 0 


id; 
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Then expression (2) has the form 


S(a, b, c) — X [y — (ax! pox +0)" 6) 


This is a function of three variables a, b, c. The system of equa- 
tions (5) assumes the form 
) 


P [y; — (ax? + bx; + c)]xt =0 


A [y; — (ax? + bx; 4- c)] x; 0 


WM 


[y; — (ax? + bx; 4- c)] =0 


or, expanded, 


n n n n 

È yb —a D x4—b Y; xi-e 3 x =0 
i=l i=1 i=1 i=l 

n 


n n n 
2j yixi—a D x —b D xj —c 3, x; =0 (9) 
i=1 i=! i=l 


i=! 


n. n n 
È y,—a X 4 —b X xj,—en-0 | 
ici i=l izi ) 


We obtain a system of linear equations for determining the 
unknowns a, 6, c. From the nature of the problem it follows that 
the system has a definite solution and that for the values a, b, c 
obtained, the function S(a, b, c) is a minimum. 


Example. Suppose an permet yields four values of the desired function 
y=g (x) for four values of the argument (n = 4), which are tabulated as follows: 


We seek the function @ in the form of a linear function y —ax-]-b, and set up 
the expression for S (a, b): 


4 
S (a, b) - >) |y; — (ax; +b) 
i=l 
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To set up system (7) in order to deter- 
mine the coefficients a and b we first 
compute 


System (2) has the form 
21—39a— 115 —0 
10—11a—45 —0 


Solving this system, we get a and b: 
a= —26/35, b= 159/35. The desired straight line (Fig. 190) is 


Fig. 190 


8.20 SINGULAR POINTS OF A CURVE 


The concept of a partial derivative is used in investigating 
curves. 
Let a curve be given by the equation 
F (x, y) 20 


The slope of the tangent to the curve is determined from the 
formula 


OF 
dy — Ox. 
dx | OF 

Oy 


(see Sec. 8.11). 
If at a given point M(x, y) of the curve under consideration, 


at least one of the partial derivatives = and = does not vanish, 


then at this point either oe or d is completely determined. The 


curve F(x, y) 20 has a very definite tangent line at this point. 
In this case, the point M (x, y) is called an ordinary point. 
But if at some point M, (Xə Y») we have 


Unc) 0 an (3). eo 
Y=) Y=Vo 


then the slope of the tangent becomes indeterminate. 
Definition. If at the point M,(x,, y,) of the curve F(x, y) —0, 


both partial derivatives Ps and dy vanish, then such a point is cal- 
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led a singular point of the curve. Thus, a singular point of a curve 
is defined by the system of equations 


OF OF 
F=0, ^79 y ^ 
Naturally, not every curve has singular points. For example, 
for the ellipse 


0 


2 rj 
$4 $10, 
obviously, 


OF 2x OF _ y 


2 
F (x, =+ l, a” gd Oy 


a 
; n OF OF : 

the derivatives E and E vanish only when x =0, y =0, but these 
values of x and y do not satisfy the equation of the ellipse. 
Consequently, the ellipse does not have any singular points. 

Without undertaking a detailed investigation of the behaviour 
of a curve near a singular point, let us examine some examples 
of curves that have singular points. 

Example 1. Investigate the singular points of the eurve 

yi— x (x —af —0 (a > 0) 


Solution. Here, F (x, y) - y?— x (x—a)* and therefore 


OF - OF — 
Oe 4) (a— 3x), Ope 
Solving. the three equations simultaneously, 
OF OF 
F (x, y)=0, ^79 Jy. 


we find the only system of values of x and y that satisfies them: 
Xo—:a, Yo=0 


Consequently, the point M, (a, 0) is a singular point of the curve. 

Let us investigate the behaviour of the curve near the singular point and 
then construct the curve. 

Rewrite the equation in the form 


y= (x—a) Vx 
From this formula it follows that the curve: (1) is defined only for xz» 0; 
(2) is symmetrical about the x-axis; (3) cuts the x-axis at the points (0, 0) and 


(a, 0). The latter point is singular, as we have pointed out. 
Let us first examine that part of the curve which corresponds to the plus 


sign: 
y=(x—a) Vx 
Find the first and second derivatives of y with respect to x: 
,. 3x—a „_ 3x+a 


Ep YS aes 
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For x=0 we have y' — o. Thus, the curve touches the y-axis at the origin. 
For r= we have y’=0, y” >0, which means that for => the function 


y has a minimum: 


On the interval 0 < x < a we have y < 0; for x > 3 y' >0; as x —- o y— o. 
For x—a we have y' — V a, which means that at the singular point M, (a, 0) 
the branch of the curve y= + (x —a) V x has a tangent 


y= V a(x—a) 


Since the second branch of the curve y — — (x—a) V x is symmetrical with 
the first about the x-axis, the curve has also a second tangent (to the second 
branch) at the singular point 


=— V a(x—a) 
The curve passes through the singular point twice. Such a point is called a 


nodal point. 
The foregoing curve is shown in Fig. 191. 


JA 


y 


Fig. 191 Fig. 192 


Example 2. Test for singular points the curve. (semicubical parabola) 
yh—x3—0 


Solution. The coordinates of the singular points are determined from the 
following set of equations: 


yi—2=0, 33—0, 2y=0 


Consequently, Mọ (0, 0) is a singular point. 
Let us rewrite the given equation as 


y=t VO 
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To construct the curve let us first investigate the branch to which the plus 
sign in the equation corresponds, since the branch of the curve corresponding 
to the minus sign is symmetric with the first about the x-axis. 

The function y is defined only for x20, it is nonnegative and increases 
as x increases. bs 


Let us find the first and second derivatives of the function y= V x3: 


,_3 . 3 t 
y—Y& =z 


Vx 


For x—0 we have y—0, y' —0. And so the given branch of the curve has a 


tangent y—0 at the origin. The second branch of the curve y— — V x3 also 
passes through the origin and has the same tangent y — O0. Thus, two different 
branches of the curve meet at the origin, have the same tangent, and are situ- 
ated on different sides of the tangent. This kind of singular point is called a 
cusp of the first kind (Fig. 192). l 

Note. The curve y2—x?=0 may be regarded as a limiting case of the curve 
y*=x(x—a)*=0 (considered in Example 1) as a— 0; that is, when the loop 
of the curve is contracted into a point. 

Example 3. Investigate the curve (y— x?)? — x’ — 0. 


Solution. The coordinates of the singular points are defined by the following 
set of equations: 


—4x (y —x3)—5x* —0, 2(y—x*)=0 


which has only one solution: x—0, y —0. Hence, the origin is a singular point. 
Rewrite the given equation in the form 


y= t V8 


From this equation it follows that x can take on values from 0 to + œ. 
Let us determine the first and second derivatives: 


ya ws VR, art V7 


Investigate, separately, the branches of the curve corresponding to plus and 
minus. In both cases, when x=0 we have y —0, y’=0, which means that for 
both branches the x-axis is a tangent. 

Let us first consider the branc 


y=24 Vð 
As x increases from 0 to œ, y increases from 0 to œ. 


The second branch 
y-xn—y» 


cuts the x-axis at the points (0, 0) and (1, 0). 
For =% the function y =x3— V x* has a maximum. If x — 00, then 
y —— o. 


Thus, in this case the two branches of the curve meet at the origin; both 
branches have the same tangent and are situated on the same side of the tan- 


20—-2081 
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gent near the point of tangency. This kind of singular point is called a cusp 
of the second kind. The graph of this function is shown in Fig. 193. 

Example 4. Investigate the curve y2—x‘4-+ x6 —0. 

Solution. The origin is a singular point. To investigate the curve near this 
point rewrite the equation of the curve 
in the form 


y=+xX2°V1—x# 
Since the equation of the curve con- 
tains only even powers of the variables, 


J-xiez 


Fig. 193 Fig. 194 


the curve is symmetric about the coordinate axes and, consequently, it is suf- 
ficient to investigate that part of the curve which corresponds to the positive 
values of x and y. From the latter equation it follows that x can vary over 
the interval from 0 to 1, that is, O0 x«l. 
Let us compute the first derivative for that branch of the curve which is 
a graph of the function y =+ x? V 1— x: 
y X (2— 3x?) 


y1i—x$ 
For x—0 we have y=0, y'—0. Thus, the curve touches the x-axis at the 
origin. 

For x=1 we have y —0, y'= o; consequently, at the point (1, 0) the tan- 
gent is parallel to the y-axis. For x= Ve the function has a maximum 
(Fig. 194). 

At the origin (at the singular point) the two branches of the curve corres- 
ponding to plus and minus in front of the radical sign are mutually tangent. 
A singular point of this kind is called a point of osculation (also known as 
tacnode or double cusp). 

Example 5. Investigate the curve 


gi—x*(x—1)—0 
Solution. Let us write the system of equations defining the singular points: 
y? —x* (x—1)=0 
—3x2+42x=0, 2y —0 


This system has the solution 'x—0, y =0. Therefore, the point (0, 0) is a 
singular point of the curve. Let us rewrite the given equation in the form 


y= + x Vx—1. It is obvious that x can vary from 1 to ++% and also take 
the value 0 (in which case y — 0). 
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Let us investigate the branch of the curve corres- y 
ponding to the plus sign in front of the radical. As x 


increases from 1 to oo, y increases from 0 to œ. The y?=x(x-1) 
derivative " 
| 3x—2 
2y x—1 


, 


When x=1 we have jy'— 0o; hence, at the point 
(1, 0) the tangent is parallel to the y-axis. 


The second branch of the curve corresponding to  ( 1 z 
the minus sign is symmetric with the first about the 
x-axis. | 


The point (0, 0) has coordinates that satisfy the 
equation and, consequently, belongs to the curve, but 
near it there are no other points of the curve (Fig. 195). 
This kind of singular point is called an isolated sin- 
gular point. 


Fig. 195 
Exercises on Chapter 8 

Find the partial derivatives of the following functions: 

1. z=x? sin? y. Ans. 2 ox sin? y, sal sin 2y. 2. z=x*, Ans. 
2o yt, Se = att. 2y lnx. 3. usex*t+y?+2*, Ans, axeri +V, 
ðu ðu ðu 
a^ 2yext* yt +2, 3,7 eem, 4. u= V x+y? +z. Ans. AT 
» x z o Re > 

Sa 5. z=arctan (xy). Ans. Ar Tig’ dy Ta 
+4 + 
= Y ðz — —y O2 x zi x*--y*—x 
6. 2— arctan r* Ans. eR CARPE dy pU 7. z— ln yari: B 
x z x 
Ans. Lee a 22 o T, NE . 8. used Ley, Ain Dic ov 
Ox xp yi OY yyxiyi ox y * 
Ou xo: ðu 1 = : 02 
dy ye” ~ ae’ mo ye: 9. z=arcsin (x+y). Ans. 3— 
—y? 3 
= — Od . 10. z—arctan pus . Ans. Lene ee " 
yi—(x-c-y 9v ty Ox x yxi—y 
UR SV, 
ym 


Find the total differentials of the following functions: 
11. 2— x?-- xy?--sin y. Ans. dz — (2x 4- y?) dx -- (2xy + cos y) dy. 12. z=In (xy). 
Ans. a S49. 13. 2—e***7*, Ans. dz=2e**+? (xdx+ydy). 14. u = 


3dx 1 
= ut Mab RC ETE E Serene +2 
tan (3x — y) 3-6" *7.. Ans. du cos Sgt m ary t? In 6)x 
; dx—x dy 
xdy--6/*zIn6dez. 15. w=aresin=. Ans, do— — 03 * 79. 
y lyl V yt-» 


20* 
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16. Evaluate f;(2, 3) and fy(2, 3) iff (x, y) —x3-- y. Ans. fz(2, 3) —4, 
fy (2, 3227 

17. Evaluate df(x, y)forx=1, y 0, d= L.dy- if f(x, y= 
= V x+y. Ans. >. 


18. Set up a formula which, for small absolute values of the quantities x, y 


and z, yields an approximate expression for V qisürs Ans.1 + 


43 e—a). 

19. Do the same for V ne Ans. 1+4 e—y—2). 

20. Find 2 and x if z=u+v8, u-x*-Fsiny, v—ln(x4-y). Ans. 
2. -— + TEto, ZZ = cos y 2L» Tets, 

21 Find 2 if z= ITA, y= — cos x, o= cos x. Ans, em —1 


x 
2.7. 
2 cos 2 


22. Find a: and x it z—eu-iv, u— sin x, v—x3--y*. Ans. 2 _gu-10 x 


X (cos x— 6x3), Fe mento (0O—2-2y) = — 4ye! - *", where sin x and x?-|- y? have 


to be substituted for u and v. 
23. Find the total derivatives of the given functions: z= arcsin (u +v), 


u=sin x cos a, v = cos x sin a. Ans. am 1 if 2kn— > < xta< kas, ae 
=—li z ew) E 
= — | if 2kn 4-7 «xa « (R+) n+. 24. u= aF’ ida 
z=cos x. Ans. Su = eax sin x. 25. z=In(1—x*), x= V sin0. Ans. Z= = 


=—2 tan 0. 
T Find the derivatives of implicit functions of x given by the following equa- 
ions: 


26 S 4-1-0 Ans. HF. 27. Nf. Ans. -Rž 
28. y* =x. Ans. Wo eee 29. sin (xy)—eX —x?y =0. Ans. 4o 
-pTi m EHEAR mdt eee 
=F, Zo- -g . 31. u—v tan ao — 0, "r3 Ans. SO ae 
de inar 32. atin V y?—z?, show that x? z Hs: <= 


ES EAM oz oz " " p 
=F ( x ) » show that x Z jy? X^ no matter what the differentiable func 
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Compute the second partial derivatives: 
34. 2 — x1 — Ax?y --5y?. Ans 2$ urea Su Bl gy 22 adi: 
: ` "oxi ' oy ox * oy? 


i ] 02 * siny O?z — e* , cosy 
35. 2 —e* In y---sin y In x. Ans. za =e lny- > ap y s 
0*2 e* o ă l 
aj 7o gr sing In x. 
; l ðu , O?u , O?u 
36. Prove that if “= Tea Pome re) j then deca 
"EP Oz Qiz 0 
37. Prove that if e ELE then x dd! 3077 ox’ 


2 
38. Prove that if z= In (x*--y3), then $t arm. 


Oz — 0 
if z= A T eaten d DNE 
39. Prove that if z= (y+ax)+p(y—arx), then a Oy i =0 for any 


twice differentiable p and p. 
40. Find the derivative of the function 2 = 3x* — xy + y? at the point M (1,2) 


nya 
gs 
41. Find the derivative of the function z=5x?—3x—y—1 at the point 
M (2, 1) in the direction from this point to the point N (5, 5). Ans. $94. 
42. Find the derivative of the function f(x, y) in the direction of: (1) the 


1 (9f , Of). 
bisector of the quadrantal angle Oxy. Ans. Vi (+3 | ; (2) ihe negative 


of 


x-axis. Ans. ———. 
Ox 


in the direction that makes an angle of 60° with the x-axis. Ans. 5+ 


43. f (x, y) x3 --3x* 4- Axy 4- y. Show that at the point M (3- -1) the 


derivative in any direction is equal to zero (the "function is stationary"). 

44. Of all. triangles with the same perimeter 2p, determine the triangle with 
greatest area. Ans. Equilateral triangle. 

45. Find a rectangular parallelepiped of greatest volume for a given total 


surface S. Ans. A cube with edge S 


6 
46. Find the distance between two straight lines in space whose equations 
x—l_y_z x y z y3 
are Ter T ; TTT . Ans. -z 


Test for maximum and minimum the functions: 
47. z= xy! (a—x — y). Ans. Maximum z at =o, y=5- 


48. 2=x Ex typo . Ans. Minimum z at r i 
an m 3 
=, O<y < F) Ans. Maximum 


49. z=sin x+ sin y --sin (x-- y) (o<x< D) 


z at x=y=2 
=y=5- 
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50. z=sinxsinysin(x+y) (0<x<n, OS y«n). Ans. Maximum z at 
saya. 

Find the singular points of the following curves, investigate their character 
and form equations of the tangents at these points: 

51. x3-- y? —3axy —0. Ans. My (0, 0) is a node, x=0, y—0 are the equa- 


tions of the tangents. 
52. aty? = x* (a3 —x?). Ans. A double cusp at the origin, the double tangent 


y*—0. 
53. P=: Ans. Mọ (0, 0) is a cusp of the first kind, y2=0 is a tangent. 


54. y2=x? (9—x?). Ans. Me (0, 0)-is a node, y= + 3x are the equations of 
the tangents. 

55. x1—2ax*y —axy* --a?x? — 0. Ans. M,(0, 0) is a cusp of the second kind, 
y* —0 is a double tangent. 

56. y? (a3 -- x?) — x? (a? —x3). Ans. Me (0, 0) is a node, y — + x are the equa- 
tions of the tangents. 

57. b?x3--a?y? = x*y*. Ans. My (0, 0) is an isolated point. 

58. Show that the curve y=xInx has an end point at the coordinate ori- 
gin and a tangent which is the y-axis. 


59. Show that the curve y= 


has a nodal point at the origin and that 


1 


1 4-e* 
the tangents at this point are: on the right y —0, on the left y=- x. 


CHAPTER 9 


APPLICATIONS OF DIFFERENTIAL CALCULUS 
TO SOLID GEOMETRY 


9.1 THE EQUATIONS OF A CURVE IN SPACE 


Let us consider the vector OA=r whose origin is coincident 
with the coordinate origin and whose terminus is a certain point 
Aix, y, 2) (Fig. 196). A vector of this kind is called a radius 
vector, 

Let us express this vector in terms of the projections on the 
coordinate axes: 


r=xi+yj+zk (1) 
Let the projections of the vector r be functions of some parameter t: 
x—e(t) | 
y= (0) (2) 
z= x(t) 
Then formula (1) may be rewritten as follows: 
r=o(titp(tit+xk q^) 
or, in abbreviated form, 
r=r (t) a”) 


As ¢ varies, x, y, and z vary; and the point A (the terminus of 
the vector r) will trace out a line in space that is called the 
hodograph of the vector r =r (t). Equation (1°) z 
or (l") is called the vector equation of the line A(ruz) 
in space. Equations (2) are known as the para- 
metric equations of the line in space. With the 
aid of these equations, the coordinates x, y, z 9 
of the corresponding point of the curve are de- 
termined for each value of ¢. T 

Note. A curve in space can also be defined Fig. 196 
as the locus of points of the intersection of 
two surfaces. It can therefore be given by two equations of two 
surfaces: 


D, (x, y, 2)=0 
®, (x, y, z)=0 \ (3) 
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Thus, for example, the equations 
+ y?+27=4, z=1 


are the equations of a circle obtained at the intersection of a 
sphere and a plane (Fig. 197). 

Thus, a curve in space may be represented either by paramet- 
ric equations (2) or by two surface equations (3). 

If we eliminate the parameter ¢ from equations (2) and get two 
equations connecting x, y, z, we will thus make the transition 


z 


Fig. 197 


from parametric representation of a line to the surface represen- 
tation. And conversely, if we put x —9(£), where p(t) is an ar- 
bitrary function, and find y and z as functions of ¢ from equations 


D, [p (£), y, 2] =0, D, [e (t), y, z} =0 


we will then make the transition from representation of a line by 
means of surfaces to its parametric representation. 


Example 1. The equations 
x=4t—1, y=3t, z=t+2 


are parametric equations of a straight line. Eliminating the parameter /, we 
get two equations, each of which is an equation of a plane. For instance, if 
rom the first equation we subtract, termwise, the second and third, we get 
x—y—z=— 3. But subtracting (from the first) four times the third we get 
x—4z=— 9. Thus, the given straight line is the line of intersection of the 
planes x—y—z+3=0 and x—4z+9=0. 

Example 2. Let us consider a right circular cylinder of radius a, whose 
axis coincides with the z-axis (Fig. 198). Onto this cylinder we wind a right 
triangle C,AC so that the vertex A of the triangle lies at the point of inter- 
section of the generator of the cylinder with the x-axis, while the leg AC, is 
wound onto the circular section of the cylinder lying in the xy-plane. Then 
the hypotenuse will generate on the cylinder a line that is called a helix. 
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Let us write the equation of the helix, denoting by x, y, and z the coor- 
dinates of its variable point M and by ¢ the angle AOP (see Fig. 198). Then 


x=a cos tł, y —asin f, z — PM = ÁP tan 
e 


where 0 denotes the acute angle of the triangle C,AC. Noting that AP — at, 
since AP is an arc of a circle of radius a corresponding to the central angle f, 


Fig. 198 


nua denoting tan 0 by m, we get the parametric equations of the helix in the 
orm 


x=acost, y—asin f, z—amt 
(here ¢ is the parameter), or in the vector form: 
r= la cos t + ja sin t + kamt 


It is not difficult to eliminate the parameter £ from the parametric equa- 
tions of the helix: square the first two equations and add. We find x3 + y? —a?. 
This is the equation of the cylinder on which the helix lies. Then, dividing 
termwise the second equation by the first and substituting into the obtained 
equation the value of ¢ found from the third equation, we find the equation 
of another surface on which the helix lies: 


z 
4 tan Exe 
x am 


This is the so-called helicoid. It is generated as the trace of a half-line paral- 
lel to the xy-plane if the end point of this half-line lies on the z-axis and if 
the half-line itself rotates about the z-axis at a constant angular velocity, and 
rises with constant velocity so that its extremity is translated along the 2-axis. 
The helix is the line of intersection of these two surfaces and so can be rep- 
resented by two equations: 


x+y =, Ž —tan — 
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9.2 THE LIMIT AND DERIVATIVE 
OF THE VECTOR FUNCTION OF A SCALAR ARGUMENT. 
THE EQUATION OF A TANGENT TO A CURVE. 
THE EQUATION OF A NORMAL PLANE 


Reverting to the formulas (1’) and (1^) of the preceding section, 
we have 


r—o(D)i4-w(0J-c- xk 
Or 
r=r (t) 


When / varies, the vector r varies in the general case both in 
magnitude and direction. We say that r is a vector function of 
the scalar argument ¢. Let us suppose that 


^v, " m P(t) 7 9, 
lim p (f) =P, 
li t) = 

LU X ) =% 


S 


* y . Thenwesay that the vector r, = qi + J + Xok 
Fig. 199 is the limit of the vector r=r(t) and we 
write (Fig. 199) 
lim r (f) 2r, 


t — to 
From the latter equation follow the obvious equations 
lim |r()—r,|— lim V POSA 60) — 9] + [x — xo}? = 0 


and 
lim Ir ()|=Ir,| 


Let us now take up the question of the derivative of the vector 
function of a scalar argument, 


riy=pitp(tyit+xOk (1) 


assuming that the origin of the vector r(t) lies at the coordinate 
origin. We know that the latter equation is the equation of some 
space curve. 

Let us take some fixed value ¢ corresponding to a definite point 
M on the curve, and let us change ¢ by the increment At; we 
then gei the vector 


ro CE AD m m (EAD UPS E ADJ x (2- AD 
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which defines a certain point M, on the curve (Fig. 200). Let us 
find the increment of the vector 
Ar =r (t4- At) —r (t) $ 
= [p (t+ Af) —9 (0] i 
+ [p(t+At)—p(t)] J 
+ [x (é+ At) — y (£)) k 


_In Fig. 200, where ÔM =r (t), 
OM, =r (t+ 4At), this increment is ọ 
shown by the vector MM, = Ar (t). 


; . Ar (t 
Let us consider the ratio ae of Fig. 200 
the increment in the vector func- 
tion to the increment in the scalar argument; this is obvio- 


usly a vector collinear with the vector Ar (t), since it is obtained 
1 


from the latter by multiplication by the scalar factor =. We can 
write this vector as follows: 
Ar(t) 9(t-o-A)— (0 , |, b (3-AD)— yl) ; , xtA y lt) 
AC At i+ At J+ At k 


r(t+dt) 


If the functions ọ (2), p(t), X (t) have derivatives for the chosen 
value of t, the factors of j, j, k will in the limit become the de- 
rivatives p’ (t), p (t), x (t) as A£ — 0. Therefore, in this case the 


limit of 9^. as At — 0 exists and is equal to the vector g’ (t)i + 


At 
tV OJ--x Ok 
Jim Ape (OLY (0J 9X (OR 


The vector defined by this equation is called the derivative of 
the vector r (t) with respect to the scalar argument ¢. The deri- 


vative is denoted by the symbol Ea or r’. 


Thus, 
S re (tity OIF (OR (2) 
Or 
A—aituitak (2) 


Let us determine the direction of the vector Z, 


Since as A£ — 0 the point M, approaches M, the direction of 
the secant MM, yields, in the limit, the direction of the tangent. 
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Hence, the vector of the derivative T lies along the tangent to 


the curve at M. The length of the vector ~ is defined by the 
formula * 

d Tew? iai 1. fab’ A2 1 Tar? Aia 

\F|=Viv OF + OF OF (3) 

From the results obtained it is easy to write the equation of 
the tangent to the curve 
r=xityj+zk 

at the point M(x, y, z), bearing in mind that in the equation of 
the curve x— e(t), y= (t), 2—*X(t). 


The equation of the straight line passing through the point 
M (x, y, 2) is of the form 


where X, Y, Z are the coordinates of the variable point of the 
straight line, while m, n, and p are quantities proportional to the 
direction cosines of this straight line (that is to say, to the pro- 
jections of the directional vector of the straight line). 
On the other hand, we have established that the vector 

dr dx dy, , dz 

a alt ad + a 
is directed along the tangent. For this reason, the projections of 
this vector are numbers that are proportional to the direction 
cosines of the tangent, hence also to the numbers m, n, p. Thus, 
the equation of the tangent will be of the form 

X—x Y—y Z—z (4) 


= ——À ——I—— 


Example 1. Write the equation of a tangent of the helix 
x=a cos t, y=asint, z=amt 
n 


for an arbitrary value of ¢ and for t= n 


Solution. 


am 


dx _ a dy _ dz 
di^ asin t, df 2 cos t, oT 


* We shall assume that at the points under consideration F4 #0. 
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From formula (4) we have 


X—acost Y—asint Z—amt 


—asint . acost X, am 
: E 
In particular, for i=, we get 
ay? ay? n 
x— 5 E Y— J B ndr 
ay2 aV2 am 
2 2 


or 
xp y 2Y? g— am 


Cuepoeep c ys" 


Just as in the case of a plane curve, a straight line perpendi- 
cular to a tangent and passing through the point of tangency is 
called a normal to the space curve at the given point. Obviously, 
one can draw an infinitude of normals to a given space curve at 
a given point. They all lie in the plane perpendicular to the 
tangent line. This plane is the normal plane. 

From the condition oí perpendicularity of a normal plane to the 
tangent (4). we get the equation of the normal plane: 


TXA +4 (Y—p + (Z—2)=0 (5) 


Example 2. Write the equation of the normal plane to a helix at a point 
x 
for which t=7: 7 
Solution. From Example | and formula (5) we get 


aV2 aV? = x 
-(x-2X3)4 (v 233). y3 (2am) =o 
or 
—X+¥+mV2 Z—am = V2 
Let us now derive the equation of the tangent line and the 


normai plane of a space curve for the case when this curve is 
given by the equations 


o, (x, y, 2-0, O,(x, y, 2250 (6) 


We express the coordinates x, y, z of this curve as functions 
of some parameter t: 


x—e(t, y—wv(t), z-x() (7) 
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We shall assume that p(t), p(t), x(¢) are differentiable functions 


of f. 
Substituting into equations (6), in place of x, y, z, their values 
for the points of the curve expressed in terms of ¢, we get two 


identities in £: 
®, [e (£), P(t), x(0] =0 (8a) 
®, [o (£), (6), x(0] =0 (8b) 


Differentiating the identities (8a) and (8b) with respect to ¢, we 
get 


00, dx om, dy ôD, dz — 

“ox dit Oy dit oe di o (9) 
OD, dr | I, dy | 3D, dz L o 

ox di |! oy di! dz dt — 


From these equations it follows that 
dx 00,00, 00,00, dy 00,00, 00,00, 


dt Oy 02 Oz Oy di Oz Ox Ox Oz (1 0) 


Here, we naturally assume that the expression A a! — ap T 
0; however, it may be proved that the final formulas (11) and 
(12) (see below) hold also for the case when this expression is 
equal to zero, provided that at. least one of the determinants in 
the final formulas differs from zero. 

From equations (10) we have 


de dy de 
dt dt dt 


Oy Oz Oz Oy Oz Ox Ox Oz Ox Oy Oy Ox 


Consequently, from formula (4) the equation of the tangent line 
will have the form 
X—x Y—y Z—z 


es £z ————————————— 


00,00, 00,00, 


— ————— —— —Ó—— ——— — i ————Ás 


Oy O2 O02 Oy Oz Ox Ox Oz ox Oy Oy Ox 


or, using determinants, 


X—x = Y—y Z—z 
“]0®,0®, |  |00,00,| |00,00, | 
“Oy Oz “Oz Ox x Oy (11) 
00, 00, dO, 00, 00, 00, 
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The normal plane is represented by the equation 


00, 00, 00, 00, à, 90, 
Oy dz dz Ox e | ox Oy 

(X—x) 00,20, + (¥—y) 00,20, + (22) ao, 0,|=9 (12) 
Oy Oz 02 Ox ox Oy 


These formulas are meaningful only when at least one of the 
determinants involved is different from zero. But if at some point 
of the curve all three determinants 


DID) JIDD] |20, 00, 
“Oy Oe ðz Ox ax ðy 
00,00, ' |20 Dy]? |30, 2D, 
Oy Oz Oz Ox Ox Oy 


vanish, this point is called a singular point of the space curve. 

At this point the curve may not have a tangent at all. as was 

the case with singular points in F 

plane curves (see Sec. 8.20). 
Example 3. Find the equations of 

the tangent line and the normal plane to 


the line of intersection of the sphere 
xt-py*-Ez3—4r? and the cylinder 
x*-- y? —2ry at the point M (r, r,r V) 
(Fig. 201). 
Solution. 
o, (x, y, 2) — x? + y? + 22 — 4r? 
o0, (x, y, 2)—x*--y?—2ry 
90, 00, OD, _ 


Op S A 
00, OO, — ôD, — 
wx oy =2y—2r, zz 9 


The values of the derivatives et the given 
point M will be 


ao, 00, 
qp t gyro 
9, 9, 00, 
Ox " oy — 


The equation of the normal plane is 
Y 2W—r)—(Z—rV 2)=0 or Y 2Y —z—0 
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9.3 RULES FOR DIFFERENTIATING VECTORS 
(VECTOR FUNCTIONS) 


As we have seen, the derivative of a vector 


r (t) (0 €v(0)J4-x(0& (1) 
is, by definition, equal to 
r'(t)=0 (i+ (J+ x OR (2) 


From this it follows directly that the basic rules for differen- 
tiating functions hold for vectors as well. Here, we shall derive 
the formulas for differentiating a sum and a scalar product of 
vectors; the other formulas we shall write down and leave their 
derivation for the student. 

I. The derivative of a sum of vectors is equal to the sum of the 
derivatives of the vectors. 

Indeed, let there be two vectors: 


ri (t) - 9, (0 i+ (J+ X (t) k \ 


ra (t) = Pa (t) i+ pa (0 J+ Xa (t) k (3) 


Their sum is 
r, (E) +r (t) = [p () + pe (0] E+ [bi (E) + pe (4) J [x (0) + Xe (0)] k 


By the definition of a derivative of a variable vector, we have 
HOFA ON g, (Hp (D E+ p (OH (]' JE Da () dx Ak 
or 


HOH OV (9 (pi (0)] E+ [9i + (] J-- Dx () 4-35 0] k 
= [e (44-8 (0J-- X (t) k] + [pa (£) 1-35; (0 J+ Xi (t) k] =r; +r; 


Hence, 
d [ri Otel. ei 2 s (1) 


II. The derivative of a scalar product of vectors is expressed by 
the formula 
d(rifs) — dri 


di 
D e e rar (II) 


Indeed, if r,(¢), r,(£) are defined by formulas (3), then, as we 
know, the scalar product of these vectors is equal to 


r, (t) ra (0) = 9,9; + Piha + X8 
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For this reason 


d Aira) = 919; + 9,9; H Phe + pp, + Make + XiX 


= (PiP2+ bbs + XiX) + (9,9;- + Pie + XXa) 
(gii + P+ Xk) (Pal + Pod + Kak) + (91d + TERAN (val Td yak) 
dre 
Tir, TAG 
The theorem is proved. 
From formula (II) we have the following important corollary. 
Corollary. /f the vector e is a unit vector, that is, |e|=1, then 


its derivative is a vector perpendicular to it. 
Proof. If e is a unit vector, then 


ee —1 


Let us take the derivative, with respect to /, of both sides of 
the equation: 


et de 
eat ae=0 
or 
de 
2e d 0 
that is, the scalar product 
de 
e at =0 


But this means that the vector “ is perpendicular to the vector e. 


III. /f f (1) is a scalar function dnd r (t) is a vector function, then 
the derivative of the product f(t) r(t) - Ai by the formula 


d(fr) |. a 
di rE d (III) 


Proof. If the vector r (t) is defined by formula (1), then 
Fü)r()- fo) FG pH fO x (E) k 
By formula (2) we get 
Or (Foti Rir 2) rth a) 
- ott wim tt (144-3 8) Ere pr 


IV. A constant numerical factor can E taken outside A sign of 
the derivative: 


d(a-r(t)) — 


= =ar' (t) (IV): 


21— 2081 
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This follows from III if f(¢)=a=const. Hence, Ao. 
V. The derivative of a vector product of vectors r,(t) and r,(t) 
is determined by the formula 


d(r, X fa) — dr, 
dt ^ dt 


The proof is similar to that of formula II. 


X f.q fü X as (V) 


9.4 THE FIRST AND SECOND DERIVATIVES OF A VECTOR WITH 
RESPECT TO ARC LENGTH. THE CURVATURE OF A CURVE. 
THE PRINCIPAL NORMAL. THE VELOCITY AND ACCELERATION 
OF A POINT IN CURVILINEAR MOTION 


The arc length * of a space curve M,A =s (Fig. 202) is deter- 
mined just as in the case of curves in a plane. When a variable 
point A(x, y, z) moves along a curve, the arc length s varies; con- 
versely, when s varies, the coordinates x, y, z of the variable point A 
lying on the curve also vary. Therefore, the coordinates x, y, z of 
the variable point A of the curve may be regarded as functions of 
the arc length s: 


x — (s) 
y = (s) 
z= (s) 


In these parametric equations of the curve, the arc length s is 
the parameter. The vector OA =r is, accordingly, expressed as ` 
r= (s)i+p(s)J+x(s)k 

or 
r=r (s) (1) 
Thus the vector r is a function of the arc length s. 
Let us find out the geometrical meaning of the derivative aa 
As is evident from Fig. 202, we have the following equations: 
MA — s, AB — As, M,B=s-+ As 
OA=r(s), OB=r(s+As) 
AB — Ar =r (s+ As) —r (s) 
r AB 


As 4B 


* The arc length of a space curve is defined in exactly the same way as 
the arc length of a plane curve (see-Sec. 6.1 and Sec. 12.3). 
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We have already seen in Sec. 9.2 that the vector *-, lim Ar is 


+9 As 
in the direction of the tangent to the curve at the point A towards 


increasing s. On the other hand, we have the equation lim |=! 


Fig. 202 Fig. 203 


[the limit of the ratio of the chord length to the arc length *]. 
Hence, T is a unit vector in the direction of the tangent; let us 
denote it by o 

a (2) 


If the vector r is represented by the projections 


F— xl 4- uj 4- 2k 
then 


o= F144 “jtf (3) 


dx \3 dy \3 dz\a — 
(ata) ta) =) 
Let us now examine the second derivative of r the vector function, 
ia , that is, the derivative with respect to x , and determine its 


and 


* In Sec. 6.1, we mentioned this relation for a plane curve. It also holds for 
a space curve: r(ij=p(td + (£) J-- x(t) & if the functions o (£), sp (£) and x (t) 
have continuous derivatives that do not vanish simultaneously. 
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geometric meaning. From formula (2) it follows that 
dir dfdr]_ do 
dst ~ ds Fal ~ ds 


Consequently, we have to find lim K’ 
As — 0 


From Fig. 203 we have AB — As, AL =o, BK =o-+ Ao. Draw from 
the point B the vector BL,=o. From the triangle BKL, we find 


BK = BL, +LK 
or "n 
9 4- Ao — o -- LK 


Thus, L,K — Ac. Since, by what has been proved, the length of 
the vector ø does not change, |o|=|o-+ Aco]; hence, the triangle 
BKL, is an isosceles triangle. 

The angle Ag at the vertex of the triangle is the angle through 
which the tangent to the curve turns from the point A to the 
point B; in other words, it corresponds to the increment in the 
arc length As. From the triangle BKL, we find 


L,K —|Ae| —-2|o] | sin 2| - 2| sin | 


(since |a | — 1). 
Divide both sides of this equation by As: 


We now pass to the limit on both sides of this equation as As — 0. 
On the left side we have 


tim |4*| =|22| 
As — 0 As ds 
Then 
sin AP 
lim |——2-}=1 
As +0 rl 


since in this case we consider curves such that there exists a limit 


lim A and, consequently, Aq — 0 as As — 0. Thus, after passing 
As — 0 
to the limit we have 


x (4) 


As +0 
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The ratio in absolute value of the angle of turn Aq of the tangent, 
when the point A goes to the point B, to the length As of the 
arc AB is called (just as it is in the case of a plane curve) the 
average curvature of the given curve on the section AB: 


A 
average curvature = | ^? 


The limit of the average curvature as As— 0 is called the curva- 
ture oí the curve at the oh A oa is denoted by K: 


= lim | 
As +0 

But then from (4) it follows that E |=K, which means that the 
length of the derivative of a unit vector* of a tangent with res- 
pect to the arc length is equal to the curvature of the line at the 
given point. Since the vector ø is a unit vector, its derivative E 
is perpendicular to it (see Sec. 9.3, Corollary). 

Thus, the vector 2 is equal, in length, to the curvature of the 
curve, and, in direction, is perpendicular to the vector of the 


tangent. 

Definition. The straight line that has the same direction as the 
vector - and passes through the corresponding point of the curve 
is called the principal normal of the curve at the given point. We 


denote by n the unit vector of this direction. 
Since the length of the vector Ed is equal to K, which is the 


curvature of the curve, we have 
So Kn 
The reciprocal of the curvature is called the radius of curvature 


of the curve at the given point and is denoted by R, ^R 
So we can write 


B-a"k (5) 
From this formula it follows that 
1 dà 

m-(m) (6) 


* It should be remembered that. the derivative of a vector is a vector and 
for this reason we can speak of the length of the derivative, 
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But 
Seii 
Hence, 
RYGM ERE «© 


This formula enables us to compute the curvature of a curve at 
any point provided that the curve is represented by parametric 
equations in which the parameter is the arc length s (i. e., provided 
the radius vector of the variable point of the given line is expressed 
as a function of the arc length). 

Let us consider the case where the radius vector r is expressed 
as a function of an arbitrary parameter 4: 


r —r(t) 


In this case the arc length s will be regarded as a function of 
the parameter ¢. Then the curvature is computed as follows: 


dr dr ds 
dí ^ ds d (7) 
Since 
=| =1* 
ds 
we have 


dr \2 ds \2 
(a) - (3) e 
Differentiating the right and left sides of (8) and dividing by two, 
we get 


di dm — di dn (9) 
Further, from formula (7) it follows that 
dr dri 
ds dt ds 
di 
Differentiate, with respect to s, both sides of this equation: 
dis 
dr dr | dr df 
d$ ~ di? (/ds\s dt /ds\8 
(x) ^ (m) 


* This equation follows from the fact that |e |= tim | x. But Ar isa 


As > 


chord subtending an arc of length As. Therefore 


Ar 
z| approaches | as As — Q. 
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or 


Substituting into formula (6) the expression obtained for or 


dis 73 
1 |dr |]! dr dí? $ 
"Py d) 
dt j dt 
Clee CANC 
di? ) \at di dt dt dt?" \ di dia 
=. ds \ 6 
(z) 
dis 


Expressing 4 and dn by formulas (8) and (9) in terms of the 
derivatives of r (t), we get * 


dir V (dr ee 2 
di ) dt a a) 


we get 


l 
RO dr 2)3 (10) 
GG 
Formula (10) may be rewritten as follows: ** 
dr . dr]? 
een cera (11) 


(RP ddr vie 

(T 

We have obtained a formula that enables us to calculate the 

curvature of a given curve at any point for an arbitrary paramet- 
ric representation of the curve. 


If in a particular case the curve is a plane curve and lies in 
the xy-plane, then its parametric equations have the form 


x—e(t) 
y= (t) 
z=0 


Putting these expressions of x, y, z into formula (11), we get the 
earlier derived (in Ch. 6) formula that yields the curvature of a 


6 a)3 
* We transform the denominator as follows: (F) ={( F) ! = 


dt dt 
dry : dr * dr \* : 
- (2) v. Here we cannot write (3) . By (3) we mean the scalar 
2)3 2 
square of the vector dr; w I) v, the third power of (F) . The ex- 


pression d is meaningless. 


** We utilized the identity a?b?— (ab)? = (axb)? whose validity is readil 
recognizable if one rewrites the identity as follows: a353— (ab cos @)* = (ab sin q)*. 
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plane curve represented parametrically: 
K-L v —w Oe (1 
(to^ OPY OPF” 
Example. Compute the curvature of the helix 
r=ila cos t+ jasin t+ kamt 
at an arbitrary point. 
Solution. 
dr A 
— =— lasin t4 ja cos t+ kam 


di — 
dr s 
qe iacost—Jasint 
i J k 
2 
dar dr —asint acost am|-—ia?msin ( — J a?m cos t 4- & a? 
dt ^ dt? N 
—acost —asin:t 0 


dr _dr\?_, 
(Fx ar) =a‘ (mà -- 1) 
dr V? i 
di = a? sin? ¢ + a? cos? t + a?m? = a? (1 + m?) 
Consequently, 
1 a4 (m? + 1) 1 


Ri [e(Te a (pm 
whence 
R =a (1+ m?) = const 
Thus, the helix has a constant radius of curvature. 


Note. If a curve lies in a plane, then without violating genera- 
lity, we can assume that it lies in the xy-plane (this can always 
be achieved by transforming the coordinates). Now if the curve 


lies in the xy-plane, then 2 —0; but then d 0 also and, conse- 


quently, the vector m likewise lies in the xy-plane. We thus con- 
clude that if a curve lies in a plane, then its principal normal 
lies in the same plane. 

The velocity of a point in curvilinear motion. Let a moving 
point at time ¢ be at point M defined by the radius vector OM =r (t) 
(see Fig. 200), and at time ¢+ At at point M, defined by the ra- 
dius vector OM, =r (t+ At). Then the vector MM, is called the 
displacement vector of the point. The ratio of the displacement vec- 
tor MM, to the associated time increment Af is called the average 
velocity of the point during the time interval: 
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The vector of the average velocity is also directed along the 
chord MM, (see Fig. 200, page 315) in the direction of motion 
of the point (in rectilinear motion, its direction is that of the 
trajectory). 
cae velocity of the point at a given instant of time is defined 
thus: 

Ar dr 
v= Jim QU = Jm ag = 4 
that is, 


d 
v=7 (12) 


We can therefore say that the velocity of a point at a given time 
is equal to the first derivative of the radius vector of the point with 
respect to the time. 

By formula (2’), Sec. 9.2, it follows that the projections of the 
velocity on the coordinate axes are 


dx . dy dz 
v=’ Uy = at? Uh 


The modulus of the velocity is found from formula (3), Sec. 9.2: 


o= y (FY +4) + Gp) -(£) (13) 


If we introduce the arc length s, as was done at the beginning 
of this section, and consider s as a function of time /, then for- 
mula (12) may be written 


=F . dr ds 
=j g ^U (14) 


where v=% is the absolute value of velocity and ø is the unit 


vector directed along the tangent line in the direction of motion. 

Acceleration of a point in curvilinear motion. As was defined 
in Sec. 3.25, the acceleration of a point w in curvilinear motion 
is the derivative of the velocity vector with respect to time: 


d 
| E a 
But v= T. and so 
ad 
w= i (16) 
If we proceed from formula (14), then we get 
do  d(v.o) 
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Expanding this derivative, by formula (III), Sec. 9.3, we get 
dv do 


Transform the derivative Ed using formulas (7) and (5): 


Substituting into (17), we finally get 


d 
w=70I+ F (18) 


Here, ø is a unit vector directed along the tangent line in the 
direction of motion and 5 is a unit vector along the principal 
normal. 

In words, formula (18) may be stated thus: 

The projection of the acceleration of a point on the tangent line 
is equal to the first derivative of the absolute value of the velocity, 
and the projection of the acceleration on the principal normal is 
equal to the square of the velocity divided by the radius of curvature 
of the trajectory at the given point. 

Since the vectors o and n are mutually perpendicular, the mo- 
dulus of acceleration is given by the formula 


Tuvi? (ve \2 
w- y (a) +(z) a 
9.5 OSCULATING PLANE. BINORMAL. TORSION 


Definition 1. The plane passing through the tangent line and the 
principal normal to a given curve at a point A is called the oscu- 
lating plane at the point A. 

For a plane curve, the osculating plane coincides with the plane 
of the curve. But if the curve is not a plane curve, and if we 
take two points on it, P and P,, we get two different osculating 
planes that form a dihedral angle p. The bigger the angle p, the 
more the curve differs in shape from a plane curve. To make this 
more precise, let us introduce another definition. 

Definition 2. The normal (to a curve) perpendicular to the oscu- 
lating plane is called a binormal. 

On the binormal let us take a unit vector 6 and make its di- 
rection such that the vectors o, n, b form a triple with the same 
orientation as the unit vectors i, j, k lying on the coordinate 
axes (Figs. 204, 205). 
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By virtue of the definition of a vector product and scalar pro- 
duct of vectors we have 


b=0 Xn, bb=1 (1) 
We find the derivative of A. By formula V, Sec. 9.3, 
db  d(oxnm) do dn 
deccm cun ee (2) 
But Z= (see Sec. 9.4), therefore 
d E . 9.4), 
do, l = 
TITR’ =0 
and formula (2) takes the form 
db dn 
T 9X* (3) 


From this it follows (by the definition of a vector product) that 


24 is a vector perpendicular to the vector of the tangent line o. 


b 
k b 
s s 
6 
J z n 
Fig. 204 Fig. 205 


On the other hand, since b is a unit vector, = is perpendicular 
to b (see Sec. 9.3, Corollary). 

This means that the vector A is perpendicular both to ø and 
to b; that is, it is collinear with the vector n. 

Let us denote the length of the vector 2 by T: 


iel-: 
then 
aT" (a 


The quantity T is the forsion of the given curve. 


The dihedral angle u between the osculating planes that corres- 
pond to two points of the curve is equal to the angle between 
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the binormals. By analogy with formula (4), Sec. 9.4, one can 


write 
— |= um - 
E: as +o | As] 


To summarize, then, the torsion of a curve at a point A is 
equal, in absolute value, to the limit which is approached 
(as As— 0) by the ratio of the angle u between the osculating 
planes at the point A and the neighbouring point B to the length 
|As| of the arc AB. 

If the curve is plane then the osculating plane does not change 
its direction and, consequently, the torsion is equal to zero. 

From the definition of torsion it is clear that it is a measure 
of the deviation of a space curve from a plane curve. The quan- 
tity T is called the radius of torsion of the curve. 

Let us find a formula for computing torsion. From (3) and (4) 
it follows that 


1 dn 
Th-O9xu 


Forming the scalar product of both sides by n, we get 
ymn =n (e x *) 
On the right side of this equation we have the so-called mixed 


(or triple) product of three vectors n, o and 7* , In a product 
of this kind the factors, as we know, may be circularly permuted. 
In addition, taking into consideration that nn = 1, we rewrite the 
latter equation in the following form: 
l dn 

T =0 (= x r) 
or 

dn 
=—o(nx 2) (5) 


, dr 
But since n= Raz , we have 


dn dr , dR ær 
ds Ras ds 


and 
(nx) Rae (^r 


me (E) en (aie 
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But since the vector product of a vector into itself is equal to zero, 
dr dr 


Thus, 


Noting that ont and reverting to (5), we get 
1 dr (fr dr 
Fak rus) (6) 


If the vector r is expressed as a function of an arbitrary para- 
meter /, it may be shown,* much like was done in the preceding 


£ 


* [ndeed, 
dr dr ds 
dt ds dt 
Differentiating once again with respect to /, we get 
gr d (dr) ds ds drds dr ( ds \? dr ds 
dt? ds \ds / dt dt "ds dt? ds? \ dt / "ds di? 
Differentiate it once more with respect to /: 
EN A ea eee a a TEE 
d ds ds? dt) Vds ? di dft as Vds ) dt dt ds aP 
dr / ds V? , dr ds ds , dr d?s 
=i (at) Ha ar an ap dn 
Let us now form a triple product: 
dr(dr @r 
at ae X as 
dr ds d’r ( ds V? , dr d?s dir / ds M? d*r ds d?s , dr d3s 
ara {lar (a) aca | [a (ar) M95 arai t aan] 
Expanding this product by the rule for multiplying polynomials, and disre- 


garding those terms that contain two identical vector factors (since the triple 
product of three factors where at least two are equal is zero), we get 


a (an Fm ar as) (a) 


dt (dE * as ^as \ at X ds) Var 


Finally, noting that 


or 


we obtain the required equation. 
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section, that 


d/r @r 

s (er. er) alan * ar) 
ds \ ds® “ass ) ~ dry 
s, Í 


Putting this expression into formula (6) and replacing R? by its 
expression from formula (11), Sec. 9.4, we finally get 


dr (dr, fr 

d. _ d Adi ^ gr 

T fdr_ @r\? (7) 
(xg) 


This formula makes it possible to compute the torsion of the 
curve at any point if the curve is represented by parametric 
equations with an arbitrary parameter f. 

Concluding this section, we note that the formulas which express 
the derivatives of the vectors e, b, m are called Serret-Frenet 
formulas: 


do mnm db m dn &—(qc b 
ds R^ d T'ds R T 
The last one is obtained as follows: 
n—bxo 
dn  d(bxo) db do Rh n 
dd Ta KOT OX GH FXO tX 
1 1 
=pAxo+Zoxn 
but 
nxo=—b, bxn——ac 
therefore 
dn_ o_o 
ds T R 


Example. Compute the torsion of the helix 
r=tacost+jasint+kamt 


Solution. 
—asin t acosí am 
a an xq) —acost —asint 0 |=a'm 
j asinf —acost 0 
2 
(Tm) =at (1 +m?) (see Example, Sec. 9.4). 
Consequently, 


pao adm? 2U m) 
am m : 
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9.6 THE TANGENT PLANE 
AND THE NORMAL TO A SURFACE 
. 


Let there be a surface given by an equation of the form 
F (x, y, z)=0 (1) 
We introduce the following definition. 


Definition 1. A straight line is a tangent to a surface at some 
point P(x, y, z) if it is tangent to some curve lying on the surface 
and passing through P. 

Since an infinitude of different curves lying on the surface pass 
through the point P, then, generally speaking, there will also be 
an infinitude of tangents to the surface pas- 
sing through this point. 

We introduce the concept of singular and 
ordinary points of a surface F(x, y, z)=0. 

If at the point M(x, y, z) all three deri- 
vatives A. y" P are equal to zero, or at 
least one of these derivatives does not exist, 
then M'is called a singular point of the sur- 
face. If at M (x, y, z) all three derivatives 
= oo of exist and are continuous, and at 
least one of them differs from zero, then M is an ordinary point 
of the surface. 

We can now formulate the following theorem. 


Theorem. All tangent lines to a given surface (1) at an ordinary 
point of it P lie in one plane. 


Proof. Let us consider, on a surface, a certain curve L (Fig. 206) 
passing through a given point P of the surface. Let this curve be 
represented by parametric equations: 


x=9(t), y=H(t), z=x (2) (2) 


A tangent to the curve will be a tangent to the surface. The 
equations of this tangent have the form 


Fig. 206 


If we put expressions (2) into equation (1), the latter will be- 
come an identity in ¢, since the curve (2) lies on the surface (1). 
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Differentiating it with respect to ¢, we get * 
OF dx , OF dy , OF dz 


ax di tay at + az dt T} (3) 

Let us further examine the vectors N and a that pass through P: 
OF OF ., OF 

=z taJ tE (4) 
OF OF OF 


The projections of this vector, 5-, 57. 37» depend on x, y, z, which 
are the coordinates of P; it will be noted that since P is an ordi- 
nary point, these projections do not simultaneously vanish at the 
point P and therefore 
‘OF N? OF M OF M 
Nie V (ae) (s) + (32) #9 

The vector 

dr dx dy , , dz 

aSa taita" (5) 
is tangent to the curve passing through the point P and lying on 
the surface. The projections of this vector are computed from 
equations (2) with the value of the parameter ¢ corresponding to 
the point P. Let us compute the scalar product of the vectors N 


and T which product is equal to the sum of the products of 


like projections: 
dr OF dx , OF dy , OF dz 
Ng =a d y dt | oz di 

On the basis of (3), the expression on the right is equal to 

zero; hence 
dr 
N 3 70. 

From this equation it follows that the vector N and the tangent 
vector T to the curve (2) at the point P are perpendicular. The 
foregoing reasoning holds for any curve (2) passing through the 
point P and lying on the surface. Therefore, every tangent to the 
surface at the point P is perpendicular to one and the same vector N 
and for this reason all these tangents lie in a single plane that 
is perpendicular to the vector N. The theorem is proved. 


* Here we apply the rule for differentiating a composite function of three 
variables. This rule is applicable here since all the partial derivatives aA 
x 
OF OF 


TE o are, as stated, continuous. 
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Definition 2. The plane in which lie all the tangent lines to the 
curves on the surface passing through the given point P is called 
the tangent plane to the surface at the point P (Fig. 207). 

It should be noted that a tangent plane may not exist at the 
singular points of the surface. At such points, the tangent lines 
to the surface may not lie in one plane. For instance, the vertex of 
a conical surface is a singular point. 
The tangents to the conical surface at 
this point do not lie in one plane (they 
themselves form a conical surface). 

Let us write the equation of the tan- 
gent plane to a surface (1) at an ordi- 
nary point. Since this plane is perpen- 
dicular to the vector (4), its equation 
has the form 


oF (X—x) +5 Y—04 5: —2 =O (8) 


If the equation of the surface is given in the form 


z—f(x, y) or z—f(x, y)=0 
then 
OF of OF | Of OF 


ax Ox’ Oy Oy’ Oz 
and the equation of the tangent plane is then of the form 
ð 0 r 
Z—z= (X— +Y — o) (6^) 


Note. If in formula (6’) we put X—x = Ax, Y —y—Ay, then 
this formula will take the form 


. Of of 
Z= z= 3 M + 5, Ay 


Its right side is the total differential of the function z =f (x, y). 
Therefore, Z—z—=dz. Thus, the total differential of a function of 
two variables at the point M (x, y), which differential corresponds 
to the increments Ax and Ay of the independent variables x and y, 
is equal to the corresponding increment in the z-coordinate of 
the tangent plane to the surface which is the graph of the given 
function. 

Definition 3. The straight line drawn through the point P (x, y, z) 
of surface (1) perpendicular to the tangent plane is called the normal 
to the surface (Fig. 207). 


22— 2081 
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Let us write the equations of the normal. Since its direction. 
coincides with that of the vector N, its equations will have the 
form 

X—x Y—y Z—2z 
OF OF oF (7) 
ox oy Oz 


If the equation of the surface is given in the form z= f(x, y), or 
z—[(x, y) «0 
then the equations of the normal have the form 


Note. Let the surface F(x, y, z) — 0 be the level surface for some 
function of three variables u —u(x, y, 2); that is, 


F(x, y, 2)=u(x, y, z)—C=0 
Obviously, the vector N, defined by formula (4) and in the direction 
of the normal to the level surface F —u(x, y, 2) —C —0, will be 
Ou ðu , , Ou 
N=5,! taI taf 
that is, 
N=gradu 


We have thus proved that the gradient of the function u(x, y, 2) 
is in the direction of the normal to the level surface passing through 
the given point. 


Example. Write the equation of the tangent plane and the equations of the 
normal to the surface of the sphere x?-++-y?+z7=14 at the point P (1, 2, 3). 


Solution. Ai ae oF 
= 2 2... = — = — = 
F (x, y, 2)=x8+y?+27—14=0, x 2x, oy 2y, az 22 


For x=1, y=2, 2=3 we have 


Therefore, the equation of the tangent plane will be 
2 (x — 1)--4 (y—2) +6 (2—3) =0 or x+2y4+3z—14=0 


The equations of the normal are 


or 
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Exercises on Chapter 9 
Find the derivatives of the following vectors: 
= TENDERE l —de-t 
1. r— i cot t -- Jarctan t. Ans. r =- mt tua 2. r—le-!-- J2t - 


"In t. Ans. r'— iei 2j4- s roni DER Ans ert d 9s 


4. Find the vector of the tangent, the equations of the tangent and "is 
equations of the normal plane to the curve r=ti+t?jJ+t°k at the point 


(8, 9, 27). Ans. r'=i+6j+27k; tangent: “3—89 2-27 


i 315 27 920 
plane: x+- 6y-+ 272 — 786. 
5. Find the vector of the tangent, the equations of We tangent and the 


equation of the normal plane to the curve r= i cos? > : sin t-- k sin P 


normal 


Ans. r=-5 isin 14-3 J cost +4 bcos ; the hos of the tangent 
t 1 t 
— cos? — csi —sin — 
X — cos D) Y z sin t Z—sin 


CI CUu 0.73 the equation of the normal plane: 


+ Xsint—Y cos t—Z cos += xsint—y cos t—zcos +, where x, y, z are 


the coordinates of that point of the curve at which the normal plane is drawn 


2 
6. Find the equations of the tangent to the curve x —/— sin t, y —1— cos f, 


2—4sin 4 and the cosines of the angles that it makes with the coordinate 


that is, x=cost et, y— sin t, z=sin z) 


2 
axes. Ans XoXo Phe cos a= sin? 2, cos B— sin to, 
bo fo to 
sin D) cos D) cot 2 
sy cost 
v= 9 * 


7. Find the equation of the normal plane to the curve 2— x$— y?, y —x at 
the origin. Hint. Write the equations of the curve in parametric, form. Ans. 


x+y=0. 
8. Find o, m, b at the point t=5 for the curve f —í (cos t+ sin? t) + 


in £ (1—cos Ne mou Sos Lima! ined 
+ jJsin £(1—cos t) —&cost. Ans. o= ys i+j+k), n= Vu ; 
REESE" hal: 
ya ` 
9. Find the equations of the principal normal and the binormal to the 
4 3 2 

curve i. ru i at the point (xy Yo, 2). Aas. EP 

Uy — Jo Z— Zo X— Xo _Y—Yo_Z— 2o 


Sg e ee —— — = 
. 
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10. Find the equation of the osculating plane to the curve y?—x, x?=z at 
the point M (1, 1, 1). Ans. 6x—8y—z+3=0. 

11. Find the radius of curvature for a curve represented by the equations 
x*4- y? 4-22 —4—0, x+y—z=0. Ans. R=2. 

12. Find the radius of torsion of the curve r—i cos t 4- sin t -- Bsh f. 


Ans. T = —cht. 
13. Find the radius of curvature and the torsion of the curve r= ti -+ 2187. 


Ans. R—3 t (149092, T=. 
14. Prove that the curve r=(a,t?+ 54 4-c,) $+ (aol? + bst 4- c9) f+ 
+ (agt?-+ bgt --cg) Rk is plane. Ans. r'''= 0, therefore the torsion is equal to 


zero. 
15. Find the curvature and torsion of the curve x=et, y—e-l, z—t V2. 


Ans. The curvature is M , the torsion is GEO 
16. Find the curvature and torsion of the curve x—e-fsin t, y —e-fcos t, 


z=e-', Ans. The curvature is Y? a, the torsion is dug 
3 3 


: 17. Find the equation of the tangent plane to the hyperboloid 
x z ; xx 242 
a-ha! at the point (xy, yi, 21). Ans. ir da LIT 

18. Find the equation of the normal to the surface x? — 4y? -- 222 — 6 at the 
point (2, 2, 3). Ans. y J- 4x — 10, 3x—z=3. 

19. Find the equation of the tangent plane to the surface z= 2x? -} 4y? at 
the point M (2, 1, 12). Ans. 8x+8y—z= 12. 

20. Draw to the surface x?J-29?-4-2?—] a tangent plane parallel to the 
plane x—y+2z=0. Ans. x —y 3-22 t LE 


CHAPTER 10 


THE INDEFINITE INTEGRAL 


10.1 ANTIDERIVATIVE AND THE INDEFINITE INTEGRAL 


In Chapter 3 we considered the following problem: given a func- 
tion F(x), find its derivative, that is, the function f(x) =F’ (x). 

In this chapter we shall consider the reverse problem: given a 
function f(x), it is required to find a function F(x) such that its 
derivative is equal to f(x), that is, 

F’ (x) =f (x) 

Definition 1. A function F(x) is called the antiderivative of the 
function f(x) on the interval [a, b] if at all points of the inter- 
val F' (x) 2 f (x). 


Example. Find the antiderivative of the function f (x)= x?. 
From the definition of an antiderivative it follows that the function 


Fi =e is an antiderivative, since 5 Lx. 
It is easy to see that if for the given function f(x) there exists 


an antiderivative, then this antiderivative is not the only one. 
In the foregoing example, we could take the following functions 


as antiderivatives: F(x) 54-1, F()e$—7 or, generally, 


F()-5 4c (where C is an arbitrary constant), since 
x3 , 
($40) =» 


On the other hand, it may be proved that functions of the form 
*+C exhaust all antiderivatives of the function x?. This is a 


consequence of the following theorem. 
Theorem. /f F,(x) and F,(x) are two antiderivatives of a func- 
tion f(x) on an interval [a, b], then the difference between them 


is a constant. 
Proof. By virtue of the definition of an antiderivative we have 


Fi(x) = Fx) ! 
FG) = F(x) i 
for any value of x on the interval [a, b}. 
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Let us put 
F, (x) —F, (x)= 9 (x) (2) 
Then by (1) we have 
Fy (x)—F, (x) =f (x)—f (x) =0 
or 
g'(x) = [F (x) —F, (x)]' 0 


for any value of x on the interval [a, b]. But from 9’ (x)=0 it 
follows that g(x) is a constant. 

Indeed, let us apply the Lagrange theorem (see Sec. 4.2) to the 
function g(x), which, obviously, is continuous and differentiable 
on the interval [a, 6]. No matter what the point x on the interval 
[a, b], we have, by virtue of the Lagrange theorem, 


9 (x)— 9 (a) = (x—a) ' (§) 
where a « E < x. 
Since g’ (&) =0, 
e (x) — (a) =0 


9 (x) = @ (a) (3) 


Thus, the function p(x) at any point x of the interval [a, b] 
retains the value ọ (a), and this means that the function (x) is 
constant on [a, b]. Denoting the constant (a) by C, we get, 
from (2) and (3), 


or 


F,(x) —F,(X) =C 


From this theorem it follows that if for a given function f(x) 
some one antiderivative F(x) is found, then any other antideri- 
vative of f(x) has the form F(x)-- C, where C —constant. 

Definition 2. If the function F(x) is an antiderivative of f(x), 
then the expression F(x)--C is the indefinite integral of the 
function f(x) and is denoted by the symbol Í f(x)dx. Thus, by 


definition 
| F(x)dx =F (x) +C 
if 
F' (x) =f (x) 
Here, the function f(x) is called the integrand, f (x) dx is the element 


of integration (the expression under the integral sign), and f is 


the integral sign. 
Thus, an indefinite integral is a family of functions y=F (x)+C. 
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From the geometrical point of view, an indefinite integral is a 
collection (family) of curves, each of which is obtained by trans- 
lating one of the curves parallel to itself upwards or downwards 
(that is, along the y-axis). ° 

A natural question arises: do antiderivatives (and, hence, inde- 
finite integrals) exist for every function f(x)? The answer is no. 
Let us note, however, without proof, that if a function f(x) is 
continuous on an interval [a, b], then this function has an antide- 
rivative (and, hence, there is also an indefinite integral). 

This chapter is devoted to working out methods by means of 
which we can find antiderivatives (and indefinite integrals) for 
certain classes of elementary functions. 

The finding of an antiderivative of a given function f(x) is 
called integration of the function f(x). 

Note the following: if the derivative of an elementary function 
is always an elementary function, then the antiderivative of the 
elementary function may not prove to be representable by a finite 
number of elementary functions. We shall return to this question 
at the end of the chapter. 

From Definition 2 it follows that: 

1. The derivative of an indefinite integral is equal to the in- 
tegrand, that is, if F' (x) - f (x), then also 


(§ Fide) =(F (9--OY =f). (4) 


This equation should be understood in the sense that the deriva- 
tive of any antiderivative is equal to the integrand. 

2. The differential of an indefinite integral is equal to the 
expression under the integral sign: 


d (S f(x)dx) =f(x)dx (5) 


This results from formula (4). 
3. The indefinite integral of the differential of some function is 
equal to this function plus an arbitrary constant: 


Í dF (x) =F (x) +C 


The truth of this equation may easily be checked by differentia- 
tion [the differentials of both sides are equal to dF (x)]. 


10.2 TABLE OF INTEGRALS 


Before starting on methods of integration, we give the following 
table of integrals of the simplest functions. 

The table of integrals follows directly from Definition 2, Sec. 10.1, 
and from the table of derivatives (given in Sec. 3.15). (The truth 
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of the equations can easily be checked by differentiation: by estab- 
lishing that the derivative of the right side is equal to the 
integrand.) 


1. (x¢dx= "4 (o #—1). (Here and in the formulas that 
follow, C stands for an arbitrary constant.) 


2. (2=1n]x|+C. 


3 Í sin xdx = — cosx +C. 

4 fe os x dx =sinx+ C. 

5. Fair m tanc. 

6. \ sary = cote $C. 

7. | tan xdx = — In| cosx|+C. 
8 Í cot xdx=In|sinx|+C. 
9. | etdx=e+C 

10. fa dx= +C 


11. Ca =aretanx+C. 
11’. Jarana arctan Ž +C. 


dx n| 2% 
12. fat x aa! n[z | e c. 
13. | Se = atesin e+. 


, dx . x 
13’. I — ELS 
14. ugs nle +V | C. 


Note. The table of derivatives (Sec. 3.15) does not have 
formulas corresponding to formulas 7, 8, 11’, 12, 13’ and 14. 
poner differentiation will readily prove the truth of these as 
we 

In the case of Formula 7 we have 
—sin x 


cosx ~ tanx 


(—In|cosx |)’ = — 


consequently, f tan xdx = —]n cos x | +C. 
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In the case of Formula 8 


cos x 
sin x 


(In| sin x |)’ = = P: 


Consequently, f cot x dx = In| sin x| +C. 
In the case of Formula 12, 


(z|) = =z [In}a+x|—In| a—x|]’ 
— 


m. ee 
a— xi 


therefore, 


In [S42] +c 


a—x 


It should be noted that the latter formula will also follow from 
the general results of Sec. 10.9. 
In the case of Formula 14, 


— —n(Ó 1 x E I 
(nl VER rea (+ yea) viz 


hence, 


[yea onion 


This formula likewise will rollow from the general results of 
Sec. 10.10. 

Formulas 11' and 13' may be verified in similar fashion. These 
formulas will later be derived from formulas 11 and 13 (see Sec. 10.4, 
Examples 3 and 4). 


10.3 SOME PROPERTIES OF THE INDEFINITE INTEGRAL 


Theorem 1. The indefinite integral of an algebraic sum of two 
or more functions is equal to the algebraic sum of their integrals 


Ef. 09 +h G0] dx — f f. (3 dx | fa (x) dx (1) 


To prove this, find the derivatives of the left and right sides 
of this equation. On the basis of (4) of the preceding section we 
have 


(S [fi (x) + fa (x)] dx) =f, (x) + fs (x) 
(S A(xdet | fy (x) dx) 
=(J Ade) + (f hadr) =A) +h C) 
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Thus, the derivatives of the left and right sides of (1) are equal; 
in other words, the derivative of any antiderivative on the left- 
hand side is equal to the derivative of any function on the right- 
hand side of the equation. Therefore, by the theorem of Sec. 10.1, 
any function on the left of (1) differs from any function on the 
right of (1) by a constant term. That is how we should understand 
equation (1). 

Theorem 2. A constant factor may be taken outside the integral 
sign; that is, if a=const, then 


| af (x)dx = aS f (x) dx (2) 


To prove (2), let us find the derivatives of the left and right 
sides: ; 
($ af (x) dx) = af (x) 
(a f f(x)dx) =a ($ FG) dx) = af (x) 
The derivatives of the right and left sides are equal, therefore, 
as in (1), the difference of any two functions on the left and 
right is a constant. That is how we should understand equation (2). 


When evaluating indefinite integrals it is useful to bear in mind 
the oe rules. 
I. I 


| FCodx — F (x) +C 
then 


f F(ax)de= =F (ax) +C (3) 
Indeed, differentiating the left and right sides of (3), we get 
(\ f(axydx) =f (ax) 
($ F(ax)) = 4 (F (a9). —  F' (ax) a =F’ (ax) = f (ax) 


The derivatives of the right and left sides are equal, which is 
what we set out to prove. 
II. I 


eode F()4-C 
then 
| FG Eb) de — F (x46) -C (4) 
Ill. If 
( f(x)dx =F (x) +C 
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then 
VF (ax+6)dx=—F (ax +b) +C (5) 
Equations (4) and (5) are proved by differentiation of the right 


and left sides. 
Example 1. 


f a9 —3sin x45 V 3) dx = V 28 dx — È 3sinxdr+ È 5 V x dx 


=2 (94-3 sinxde ts (T 


1 
E 
41 2 
= 257-3 (—c0s 2) +54 Cm y xia cos xt Lx Y x4-c 
yt! 
Example 2. 
3 1 -5 1 -7 + 
4/— = 3 JI 2 4 
A aera Ae) ae) we Rl 
-—u i -4+1 Au 9 4 
x E = 
=3 4 +5 +5 TO6- V 3 Y x T3 V x-C 
ipee gr E 
Example 3. 
de c 
Vine 
Example 4. 
fos 7x dx = + sin 7x --C 
Example 5. 


f sin (2x6) dr =— + cos (2x—6) +C 


10.4 INTEGRATION BY SUBSTITUTION 
(CHANGE OF VARIABLE) 


Let it be required to find the integral 
io) ds; 


we cannot directly select the antiderivative of f(x) but we know 


that it exists. 
Let us change the variable in the expression under the integral 


sign, putting 
k x-— (t) (1) 
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where @(¢) is a continuous function (with continuous derivative) 
having an inverse function. Then dx=@g’'(t)dt; we shall prove 
that in this case we have the following equation: 


{ Fax = Vr e 0] e' (at (2) 


Here it is assumed that after integration we substitute, on the 
right side, the expression of ¢ in terms of x on the basis of (1). 

To establish that the expressions to the right and left are the 
same in the sense ihdicated above, it is necessary to prove that 
their derivatives with respect to x are equal. Find the derivative 
of the left side: 


(f feo dx), =F) 


We differentiate the right side of (2) with respect to x as a com- 
posite function, where ¢ is the intermediate argument. The de- 


pendence of ¢ on x is expressed by (1); here, Hag’ (t) and by 


the. rule for differentiating an inverse function, 
dt 1 


dx  q'(t) 
We thus have 
(Stem) e Mat) - (ft toco o 040) s 
=e Ole (o7 Het) - 1G) 


Therefore, the derivatives, with respect to x, of the right and left 
sides of (2) are equal, as required. 

The function x=q(t) should be chosen so that one can evaluate 
the indefinite integral on the right side of (2). 

Note. When integrating, it is sometimes better to choose a 
change of the variable in the form of t=(x) and not x= g(). 
By way of illustration, let it be required to calculate an integral 
of the form 

tp’ (x) dx 
p (x) 


Here it is convenient to put 
p(x) =t 
wp’ (x) dx 2 di 


v'(x)dx (dt — "E 
us c (Hn |t|+C= In] p(x) Hec 


The following are some instances of integration by substitution. 


then 
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Example 1. f y sin x cos x dx —? We make the substitution ?—sin x; then 


1 
di —cosxdx and, consequently, f V sin% cosedr= | V tdt -[ 2 dt = 


di 
==, i 406-3 sin’/*x+C, 


Em — 1-2, = 2X d xdx — 
Example 2. i =? We put ¢=1-+x%, then df 2x dx and (“T= 
=+ aporrenpmenic 
Example 3. [ata "ja Tu We put t=Ž; then dx=adt, 
+a) 
dx l dt dt 
(a org nes ears aai ac 
dx x 
Example 4. Le "yc "s We put fe then 


———T — arcsin i 4- C = 


ME D RET a yis 


= arcsin =+¢ (it is assumed that a > 0). 


Examples 3 and 4 illustrate the derivation of formulas 11’ and 
13’ given in the Table of Integrals (see above, Sec. 10.2). 


Example 5. fany Sa Put /—lInx; then a=, Sans Z = 
sae Aaa 


Example 6. Jee = 2x dx, (= Ila- 


= p arctan t 4C arctan xt*--C 


The method of substitution is one of the basic methods for cal- 
culating indefinite integrals. Even when we integrate by some 
other method, we often resort to substitution in the intermediate 
stages of calculation. The success of integration depends latgely 
on how appropriate the substitution is for simplifying the given 
integral. Essentially, the study of methods of integration reduces 
to finding out what kind of substitution has to be performed for 
a given element of integration. Most of this chapter is devoted 
to this problem. 
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10.5 INTEGRALS OF SOME FUNCTIONS CONTAINING 
A QUADRATIC TRINOMIAL 

I. Let us consider the integral 

I Nate 

174 ax?+bx+c 
We first transform the trinomial in the denominator by represen- 
ting it in the form of a sum or difference of squares: 


ax?+bx+c=a [^22] 


where T 
[4 
qua ccm 
The plus or minus sign is taken depending on whether the expres- 
sion on the left is positive or negative, that is, on whether the 
roots of the trinomial ax*J-bx--c are complex or real. 


Thus, the integral 7, will take the form 
L= ds Dv dx 

=| aero a | [+ e] 
a 


In this integral we make a change of variable 
xtee=t, dx=dt 


We then get 
_! 
FEET. lk? 
These are tabular integrals (see Formulas 11’ and 12) 


Example 1. Calculate the integral 
PEE. 
2x? + 8x - 20 


Solution. 
= =ù TUR RM f ME as 
| ) 2x? +8x+20 2 pre 
dx 
— ITI 4^3 ; EES 
Let us make the substitution x--2—1, dx=dt. Putting it into the integral, 
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we get the tabular integral 

1 1 t 

> — = arctan C 

PVE yet 
Substituting in place of ¢ its expression in terms of x, we finally get 


5 = $ arctan vato 

II. Let us consider an e of a more general form: 
Ax+B 

n= aec bx peo 


Perform the identity transformation of the integrand: 
Ab 
x Ax-- B d [s 2a Qax +0)+(B-3) 

3 J axttoxte E= ax? + bx --c * 


Represent the latter integral in the form of a sum of two inte- 
grals. Taking the constant factors outside the integral sign, we 
get 


E 


I.= A 2ax+ b dx+(B— Ab\ dx 


2°" 2a ) axi bx c 2a | ax? J- bx -c 
The latter integral is the integral /,, which we are able to eva- 
luate. In the first integral make a change of variable: 
ax?+bxtc=t, (2ax--b)dx —dt 
Thus, 


2ax + b) d dt 
Os FHIn[t|+C=Inlat+bx+el4+C 


And we finally get 
I, = $y In|axt-+ox+e|+(B—2) I, 


Example 2. Evaluate the integral 


=|." x+3 
i= foo 


Applying the foregoing technique we have 


1 l 
z 0-2 (252) 
x43 2 2 
2 de] xi—3x—5 a 
(2x —2) dx 


x1—2x— FE r faas 
=} 2__ Oy ——,— 
=- In| x? —2x at =% 


l V6—(x—1) 


T 2 —2x—5 My a 
Mecum one 
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III. Let us consider the integra! 


| aS 
By means of transformations considered in Item I, this integral 
reduces (depending on the sign of a) to tabular integrals of the 
form 
fora<0 


dt dt 
vss for a0 or | = i 


which have already been examined in the Table of Integrals (see 


formulas 13' and 14). 
IV. An integral of the form 


Ax+B at TB _ dx 
V ax? + bx+c 
is evaluated by means of the following transformations, which 
are similar to those considered in Item Il: 
A Ab 
gq Cato (852) 
V ax?+ bx +c 


A (Lor (goa Les 
n Vax? --bx 4-c ax-- (B 2a / V ax? + bx 4-c 


Applying substitution to the first of the integrals obtained, 
ax*--bx-Fc-—t, (2ax--b)dx —dt 


Ax+B —Ax+B ay -| 
V ax? + bx +c 


we get 
_(2ax+b)dx_ p z = — 
Yad-Eoxc -7 —-2Vt--C—2V axi bx - c-- C 
The second integral was considered in Item III of this section. 
Example 3. 
(z +4)+(3— 10) 


5+3 di 
Vitter V x2? +4x+ 10 


— 2x 4-4 a dx 
V t+4x4+ 10 V (x+2)7+6 
=5 V x2 Fax+ 10—7 In| x+2+ V (x4-29-F6|-- C 
=5 V A FaF 10—7 In| x+2+ V x3 4x 410] 4- C 


10.4 INTEGRATION BY PARTS 


Let u and v be two differentiable functions of x. Then the 
differential of the product uv is found from the following formula: 


d (uv) = u du + v du 
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Whence, by integration, we have 


uu = f u dv +- f o du 
Or * 


| udv =uv— V vdu (1) 


This formula is called the formula of integration by parts. It is 
most frequently used in the integration of expressions that may 
be represented in the form of a product of two factors u and du 
in such a way that the finding of the function v from its differen- 
tial dv, and the evaluation of the integral (vdu should, taken 
together, be a simpler problem than the direct evaluation of the 


integral fudo. To become skilled at breaking up a given element 


of integration into the factors u and dv, one has to solve 
problems; we shall show how this is done in a number of cases, 


Example 1. { xsin xdx—? We let 


u=x, dv =sinxdx 
then 
du=dx, v=—cosx 
Hence, 


V xsin xdx—— x cos x + | cos x dx = — x cos x --sin x -C 


Note. When determining the function v from the differential 
dv we can take any arbitrary constant, since it does not enter 
into the final result [this can be seen by putting the expression 
v+C into (1) in place of v]. It is therefore convenient to con- 
sider this constant equal to zero. 

The rule for integration by parts is widely used. For example, 
integrals of the form 


f x* sin ax dx, f x* cosax dx 
f xte” dx, f x* In x dx 


and certain integrals containing inverse trigonometric functions 
are evaluated by means of integration by parts. 


Example 2. It is required to evaluate { arctan x dx. Letting u — arctan x, 
dx 
1+ x?’ 


f arctan x dx — x arctan x — f 


dv=dx, we have du = v=x. Thus, 


x dx 
1+ x? 


=x arctan x —L Inj 1+x2]4+C 
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Example 3. It is required to evaluate | xex dx. Let us put u==x?, 
dv —e* dx; then du —2x dx, v —e*, 


f x?e* dx = xtex —2 f xe* dx 


We again integrate by parts the latter integral, letting 
u =x, du, =dx 
du, — e* dx, Ui =e* 
Then 


f xex dx xox — Vesdexex— en C 
Finally we get 
f xex dx = x3e* —2 (xe¥ — ex) -- C = x*e*x —2xe* + 2e* -- C =e* (x3 —2x 4-2) --C 


Example 4. It is required to evaluate f (x2 +7x— 5) cos 2x dx. We let 
u--xi--7x—5; dv= cos 2x dx, then 


du — (2x -- 7) dx, v, 5 2r 
CE) cos 2x dx = (x? 7x —5) Un z:-fe +7) a 2 dx 
Apply integration by parts to the latter integral, letting gt , du, = 
= sin 2x dx; then 
cos 2x 
du, — dx, v =— 2 
2x 4-7 . 2x F7 cos 2x “= 
f z sin 2x dx = D) (- 5 -{(- 2 dx 
2x ]-7) cos 2x , sin 2x 
PEN Px tT) ee ame 1C 
Therefore, we finally get 
fenem 9 cos 2x dx= (x° Ty 5) BM E Ee) MS 2x aune 
= (2x24 Mx—11) S84 4 (ae x-4-7) "—- 


Example 5. 1-1 V ài —3i dx—? 


Perform identity transformations. Multiply and divide the integrand by 
V a®—x?; 


— a? — x? x? dx 
[verte reuse yos ses 


x dx 


yas 


= a?arcsin e x 
a 
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Integrate the last integral by parts, letting 
u=x, du — dx 
|. X dx m Ia 
dac , v=— ka —X 
x? dx x dx =; ——; 
———— = | r — = — V a? — x2 dx 
VYa—xt V ai— xà y ix Y 
Putting this result in the earlier obtained expression of the given integral, 


we have 
f V a®—x? dx = a? arcsin +x vaza- | V a&—x? dx 


Transposing the integral from right to left and performing elementary transfor- 
mations, we finally get 


2 
f y a&—x? dx arcsin LLL Vaà-—i-r-c 
Example 6. Evaluate the integrals 


I= Í eax cos bx dx and 1,= V eos sin bx dx 


Then 


Applying integration by parts to the first integral, we get 


u —ea*, du = ae®* dx 
du = cos bx dx, v= sin bx 
(eax cos bx dx = T eo sin bx— = f e4* sin bx dx 
Again apply the method of integration by parts to the latter integral: 
u=e%, du = ae?* dx 
dv — sin bx dx, v=—+ cos bx 


f eax sin bx de=— + e4* cos bx fen cos bx dx 
Putting the expression obtained into the preceding equation gives us 


2 
f e?* cos bx dx 1 eax sin bc etx cos bx | eos cos bx dx 


From this equation let us find /, 
jp s fes cos bx dx —ea* L sin ox+< cos bx 1C 14+% 
p? b b2 b 


whence 
eax (b sin bx -|-a cos bx 
n=f e cos bx dx = op ee 


Similarly we find 
A eax (a sin bx— b cos bx) 
l= Ven sin bx dec ae Oe 


23* 
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10.7 RATIONAL FRACTIONS. 
PARTIAL RATIONAL FRACTIONS AND THEIR INTEGRATION 


As we shall see below, not every elementary function by far 
has an integral expressed in elementary functions. For this reason, 
it is very important to separate out those classes of functions 
whose integrals are expressed in terms of elementary functions. 
The simplest of these classes is the class of rational functions. 

Every rational function may be represented in the form of a 
rational fraction, that is to say, as a ratio of two polynomials: 


Q(x) Bax” -i Bx! + B 
F(x) Agt- Apt! +A, 


Without restricting the generality of our reasoning, we shall 
assume that these polynomials do not have common roots. 

If the degree of the numerator is lower than that of the deno- 
minator, then the fraction is called proper, otherwise the fraction 
is called improper. 

If the fraction is an improper one, then by dividing the nume- 
rator by the denominator (by the rule for division of polyno- 
mials), it is possible to represent the fraction as the sum of a 
polynomial and a proper fraction: 

F (x) 


Q(x) _ AQ F0 
hu) MO mE 
Fo) 


Here M(x) is a polynomial, and fo) is a proper fraction. 
Example 1. Given an improper rational fraction 
x1—3 
x*-E2x F1 
Dividing the numerator by the denominator (by the rule for division of 
polynomials). we get 


Since integration of polynomials does not present any difficul- 
ties, the basic barrier when integrating rational fractions is the 
integration of proper rational fractions. 

Definition. Proper rational fractions of the form: 

A 
I 


oF (k a positive integer > 2), 


, 


Ax+B 
Pe oe) 
is, —9« 0) " 


IH (the roots of the denominator are complex, that 
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Ax+B s 
. ————. (k a positive integer >2; the ro 
EESTE ( p g > roots of the 
denominator are complex) are called partial fractions of types 1, 
II, III, and IV. e 
It will be proved below (see Sec. 10.8) that every rational 
fraction may be represented as a sum of partial fractions. We 
shall therefore first consider integrals of partial fractions. 
The integration of partial fractions of types I, II and III does 
not present any particular difficulties so we shall perform their 
integration without any remarks: 


I. S m i de 
IL. (— -dx= A (G—a-*dc— asza c 


—k +! 
A 
" , “(para t © 
^ p 
Ill (iio ges a 
"ba? 4 pxrg C EL A 
_A 2x-- p p\ dx 
x rpriq4 TQ, I 
dx 
=F In|xt+px+ql+(B- 2 EAE 
PEH 
+7) + 1-5) 
2 In | x2 4- t EB. 
m px+q|-+ arctan ————— +C (see 


w= y1q4—p* 
Sec. 10. 5). 


The integration of partial fractions of type IV requires more 
involved Ec d Suppose we have an integral of this type: 
IV. aem Ax+B 
( 


xL piros o" 
Perform the transformations: 


A Ap 
| dug iret, 
(+ peak (x? -+px-+q)* 
_A 2x-+p ( A f 
= — | —————_ dx peaa m 
fa INI Y 3 (x? + px 3-9)* 


The first integral is taken via the substitution, x?+ px 4- q — t, 
(2x 4- p) dx — dt: 


2x-+p E -rg iiid: -k+1 
lace” fa tk aa ET 1—k me 
1 +C 


Sept 
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We write the second integral (let us denote it by /,) in the form 
I | dx =f dx = ( dt 
kn ko p\2 p) 1 (42+ nk 
(8+ px- d) L5) (75) J (+m) 
setting , 
t$, dx — dt, q—4-m 
(it is assumed that the roots of the denominator are complex, 
and hence, RA 0). We then do as follows: 
+ m?)—#? 
ne | aap (e+ me " (£+ m*)* 


t 
= o "Aon i n 


We transform the last integral: 


n dt zi tidi 
lera loar 
Cadm) 1 ta( l 
^2] (frm DES (F m2ye-1 


Integrating by parts we get 


ee ee [ Pea! ( e M 
ar mi) 2(k—l)| (4-m$k-1 | Tw red 
Putting this expression into (1), we have 


zo uH. ud UE. 
7 Pass n e ern 


1 l t 
e a | 
- t 2k —3 dt 
"auacosisa cesa D) eS 


On the right side is an integral of the same type as /,, but the 
exponent of the denominator of the integrand is less by unity 
(k—1); we have thus expressed /, in terms of /,.,. 

Continuing in the same manner we will arrive at the familiar 
integral 
dt 


N= \ ayaa 


1 t 
=- arctan zte 


Then substituting everywhere in place of ¢ and m their values, we 
get the expression of integral IV in terms of x and the given 
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numbers A, B, p, q. 
Example 2. 


dx 


1 

j aati f 3 (2x+-2)e+(—1—1) 
+e pap (pepe 
21 2x 4-2 dx—2 È dx 
2) (P+ 2x43)" (8 2x 3-3) 
1 1 2 dx 

^ 2 Fx) ^J FFF 

We apply the PR T to the last ir. 

ir dt (4-2) —10 
f TESES EFA (T2387 3 NES 


mp 7 zlari gj 4! 
1? dt 


vidus (( 4-2) 


dt 


= 1 —— arctan 
TE 


Let us consider the last uds 


t? dt td td (t? +2) xdi 
[eryr erT x sh) 
1 
= rano n3 
f — — arctan 


t 
BEIGE NE TE V2 


(we do not yet write the arbitrary constant but will take it into account in 
the final result). 
Consequently, 


dx 
= —— arctan 3 = 


WFF 9 n 73 
ERES EM x11 x4-1 
r|-RePRISUIYyT y EH z] 
Finally we get 
x—1 = x+2 V2 *+l 6 
Gp L3 4. ~ —O9Qpr2x43) 4 y3 + 


10.8 DECOMPOSITION OF A RATIONAL FRACTION 
INTO PARTIAL FRACTIONS 


We shall now show that every proper rational fraction may be 
decomposed into a sum of partial fractions. 
Suppose we have a proper rational fraction 
F (x) 
f (x) 
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We shall assume that the coefficients of the polynomials are 
real numbers and that the given fraction is in lowest terms (this 
means that the numerator and denominator do not have common 
roots). 

Theorem 1. Let x=a be a root of multiplicity k of the deno- 
minator; that is f(x) -=(x—a)*f,(x), where f, (a) «0 (see Sec. 7.6). 


Then the given proper fraction T may be represented in the form 
of a sum of two other proper fractions as follows: 
F (x) Fi (x) (1) 


A 
Tx) (a * x—ayt-if, a) 


where A is a nonzero constant, and F,(x) is a polynomial of degree 
less than the degree of the denominator (x—a)*^! f, (x). 
Proof. Let us write the identity 


F(x) | A F (x) — Af, (x) 
f(x)  (x—a)F* 3 (x —a)* fy (x) (2) 


(which is true for every A) and let us define the constant A so that 
the polynomial F (x)— Af, (x) can be divided by x—a. To do this, 
by the remainder theorem, it is necessary and sufficient that the 
following equation hold: 


F (a) — Af, (a) =0 
Since f,(a) 5&0, F(a)z&0, A is uniquely defined by 


_ F (a) 
mes h (a) 


For such an A we shall have 
F (x) — Af, (x) = (x—a) F, (x) 
where F,(x) is a polynomial of degree less than that of the poly- 
nomial (x —a)*-! f, (x). Cancelling (x —a) from the fraction in for- 
mula (2), we get (1). 
Corollary. Similar reasoning may be applied to the proper ra- 


tional fraction 
F, (x) 


(x—a)* -! f, (x) 
in equation (1). Thus, if the denominator has a root x— a of 
multiplicity &, we can write 


F(x) A Ay Ap~1 F, (x) 
Fe) aa (magni t xoa Cho) 
where ^&(9 is a proper fraction in lowest terms. To it we can 


h (x) 
apply the theorem that has just been proved, provided f, (x) has 


other real roots. 
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Let us now consider the case of complex roots of the denomi- 
nator. Recall that the complex roots of a polynomial with real 
coefficients are always conjugate in pairs (see Sec. 7.8). 

When factoring a polynomial into realefactors, to each pair of 
complex roots of the polynomial there corresponds an expression 
of the form x?-+px+q. But if the complex roots are of multi- 
plicity p, they correspond to the expression (x*+-px-+q)*. 

Theorem 2. If f(x) =(x?+px+q)*@,(x), where the polynomial 
9, (x) is not divisible by x*-++px-+q, then the proper rational 


fraction F(x) may be represented as a sum of two other proper 
fractions in the following manner: 
F (x) = Mx+N + D, (x) (3) 
fo) — prta © (pHga to (x) 


where ®, (x) is a polynomial of degree less than that of the poly- 
nomial (x*- px + q^! p, (x). 
Proof. Let us write the identity 
F(x) F (x) au Mx--N GF oO) — OMx T N) qi (x) (4) 
F(x) (x? px) gi (x) Q*-cpx-c4* pta" qi (x) 
which is true for all M and N, and let us define M and N so 
that the polynomial F (x) — (Mx + N) q, (x) is divisible by x? + px4-q. 
To do this, it is necessary and sufficient that the equation 


F (x) — (Mx + N) q, (x) =0 
have the same roots æ+ if as the polynomial x?+ px+q. Thus, 
F (a + ip) — LM (a + ip) +N] p, (@ -+ ip) -- 0 


or 
; _F(a+ip) 

M (a+ iB) +N = cari) 
But er is a definite complex number which may be written 
in the form K-+iL, where K and L are certain real numbers. 
Thus, 

M (ar ip) 3- N 2 K iL 
whence 

Ma+N=K, MB=L 
or 


L _ Kp— La 
pM 

With these values of the coefficients M and N the polynomial 
F(x) —(Mx4- N)g,(x) has the number «--if for a root, and, 
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— 


hence, also the conjugate number «— if. But then the polynomial 
can be divided, without remainder, by the differences x—(a +- iB) 
and x— (a — ip), and, therefore, by their product, which is x? + px-Fq. 
Denoting the quotient of this division by , (x), we get 


F (x) — (Mx 4- N) p, (x) = Q8 + px +9) ®, (x) 


Cancelling x*--px-rq from the last fraction in (4), we get (3), 
and it is clear that the degree of @,(x) is less than that of the 
denominator, which is what we set out to prove. 


Now applying to the proper fraction a the results of Theo- 


rems | and 2, we can obtain, successively, all the partial fractions 
corresponding to all the roots of the denominator f (x). Thus, from 
the foregoing the result follows that 
I 
f (x) = (x—a)?. . .(x—b) (x? + px4- qe... (8 - lx 4- s)", 
then the fraction a can be represented as follows: 


F (x) A 
f) Ga Ga rte +e 


eo e è © © © © © © 9 9 © © * è o ù ù $9 o o o o 


B3-1 
Ta “at uer +. -+3 yah 


+ Mx+N is Myx+N, T d ot aL (5) 
(xe? pxtq)y © (x?-+-pxtqyert 0 77C + px 4-q 
Px+Q P40 |. pem 
Tür GERE us aruis 


The coefficients A, A,, ..., B, B,, ... may be determined by 
the following reasoning. This. equality is an identity; and for this 
reason, by reducing the fractions to a common denominator we 
get identical polynomials in the numerators on the right and left. 
Equating the coefficients of the same degrees of x, we get a system 
of equations for determining the unknown coefficients Pin nM 
B, B,, ... . This method of finding coefficients is called the 
method of undetermined coef ficients. 

Besides, to determine the coefficients we can take advantage of 
the following: since the polynomials obtained on the right and 
left sides of the equation must be identically equal after reducing 
to a common denominator, their values are equal for all particular 
values of x. Assigning particular values to x, we get equations 
for determining the coefficients. 
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We thus see that every proper rational fraction may be repre- 
sented in the form of a sum of partial rational fractions. 
x?4-2 


Example. Let it be required to decompose the fraction into 


partial fractions. From (5) we have 


NEU duoc eee dnd e pao pur 
(F1 (x—2) - i cr a x— = 
Reducing to a common denominator and equating the numerators, we have 
x24 2= A (x—2)-- Ay (x+ 1) (X9—2)+ As (x+ 1)? (x2) + B(x 1)? (6) 
or 
x? 4-2 — (A+B) x84 (A, +38) xt 
+(A— A,—3A,+ 3B) x --(—24—24,— 24, +B) 
Equating the coefficients of x3, x?, xl, x° (absolute term), we get a system 
of equations for determining the coefficients : 
0=A,+B 
1=A,+3B 
0=A—A,—3A,+3B 
=— 2A—2A,—2A,+8B 


Solving this system we find 


A=—1; A-4: 4,=—-2; B-l 


It might also be possible to determine some of the coefficients of the equa- 
tions that result for some particular values of x from (6), which is an identity in x. 
Thus, setting x=—1 we have 3=—3A or A=—1; setting x=2, we 
have 6—27B, B-2. 
If to these two equations we add two equations that result from equating 
the coefficients of the same powers of x, we get four equations for determining 
the four unknown coefficients. As a result, we have the decomposition 


xi-4-2 u 2 
FPE- «C 36D 964) 96—32 
10.9 INTEGRATION OF RATIONAL FRACTIONS 
Let it be required to evaluate the integral of a rational fraction 


s on that is, the integral 


Q (x) 
eas 


If the given fraction is improper, we represent it as the sum 
of a polynomial M(x) and the proper rational fraction Eu) 


(see Sec. 10.7). This latter we represent, applying formula (5), 
Sec. 10.8, as a sum of partial fractions. Thus, the integration of 
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a rational fraction reduces to the integration of a polynomial and 
several partial fractions. 

From the results of Sec. 10.8 it follows that the form of partial 
fractions is determined by the roots of the denominator f(x). The 
following cases are possible. 

Case I. The roots of the denominator are real and distinct, that is 


f (x) = («—a) (x— b) ... (x—d) 


Here, the fraction a is decomposable into partial fractions 


of type I: 
F A B 
(x) =- +t. tog 


f (x) x—a x— 


and then 
F (x) a, D 
(axe (aerae | part... Bus 
Fini aj aira AD inkai 


Case II. The roots of the denominator are real, and some of them 
are multiple: 
f (x) = (x—a)*(x—b)? ... (x—dy 


In this case the fraction a is decomposable into partial 


fractions of types I and II. 


Example I (see example in Sec. 10.8). 


x*4-2 l 2 
Per D e eae ey 
l 
2x— 1 
- Arp! Ii mecs 


Case III. Among the roots of the denominator are complex non 
repeated (that is, distinct) roots: 


FG) — G* 3- pxtq)... Q* - Ie 4- s) (x—aj* .. . (x—d) 
In this case the fraction is is decomposable into partial frac- 


tions of types I, II, and III. 


Example 2. Evaluate the integral 


x dx 
V eres 
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Deccmpose the fracticn under the integral sign into partial fractions [see (5), 
Sec. 10.8] 


ane MD pe, 
(1) (x—1) x?+1 ' z! 
Consequently, 
x — (Ax-+B)(x—1)+C (xà +1) 
Setting x=1, we get 1—2C, C=4: setting x=0, we get 0— — B+C, 
EA 
=> 
Equating the coefficients of x?, we get 0:=A-+C, whence A=—t. Thus, 
x dx I x—1 oe 
Veroa AFT“ ete | 


"oL ten pr z 5 


=— nb l pe arctan enira |+¢ 
Case IV. The roots of the denominator include complex multiple 


roots 


FG) = (x2 + px-- gy... (E Ix s) (x—a)*... (cd) 


In this case, decomposition of the fraction i 
partial fractions of type IV. 


Example 3. It is required to evaluate the integral 


will also contain 


(EE Ine 
(x? + 2x + 3)? (x 4- 1) 
Solution. Decompose the fraction into partial fractions: 
x*--4c-LFl11x?2-12x4-8 = Ax4-B + Cx+D + E 
(x? + 2x +3)? (x 4-1) 7 (xi 2x-p3j (x? + 2x+3) x+! 


whence 
35 24- 4x9 4- 10x? 4- 12x48 
— (Ax 4- B) (x+ 1)+(Cx 4- D) (x? -+ 2x --3) (x+ 1) FE (t 4- 2x 4-3)? 
Combining the above-indicated methods oí determining coefficients, we find 
A-2101, B=—1!, C=0, D=0, E=1 
Thus, we get i 


x44434 La + 12x +8 x—1 ac Fs 
Fax+ (x3) E +3) xil 
x4-2 V2 


"T SGFIXePS 74 1 arctan UT l eine ise 


The first integral on the right was considered in Example 2, Sec. 10.7. The 
second integral is taken directly. 
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From the foregoing it follows that the integral of any rational 
function may be expressed in terms of elementary functions in 
closed form, namely, in terms of: 

(1) logarithms in the case of partial fractions of type I; 

(2) rational functions in the case of partial fractions of type II; 

(3) logarithms and arc tangents in the case of partial fractions 
of type III; 

(4) rational functions and arc tangents in the case of partial 
fractions of type IV. 


10.10 INTEGRALS OF IRRATIONAL FUNCTIONS 


It is impossible to express in terms of elementary functions the 
integral of every irrational function. In this and the following 
sections we shall consider irrational functions whose integrals are 
reduced (by means of substitution) to integrals of rational functions 


and, consequently, are integrated completely. 
m 


I. We consider the integral SR Wd. cuu i» ja where R 
is a rational function of its arguments. * 
Let & be a common denominator of the fractions 7, eT . 
We make the substitution 
x=tk, dx=kt*-1dt 
Then each fractional power of x will be expressed in terms of 


an integral power of ¢ and the integrand will thus be transformed 
into a rational function of /. 


Example 1. It is required to compute the integral 


2 
x? dx 
LE 
xt tl 
m. Be 
* The notation R " x yug im Jodi that only rational operations 
r 
n s 


are performed on the quantities x, x ^, ..., x^. 
his is precisely the way that the following notations are henceforward to 


m 
be understood: R (s. (zi) ee ) , R(x, Y ax? }bx+c), R (sin x, cos x), 


etc. For instance, the notation R (sin x, cos x) indicates that rational opera- 
tions are to be performed on sin x and cos x. 
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Solution. The common denominator of the fractions 2 i is 4; and so we 
substitute x= 14, dx —4t3 dt; then 


1 e. 
x? dx _ | MES 15 = rr) 
d npr” t=4\ apps (eae) 
x? +l 
=4 feara È E E Ea T EE EN, 
BI 3^3 
3 2 
at [tn x? ti J+e 


II. Now consider an integral of ihe form 


ax+ b = ax+b 1 
Jes (8527. o (Efl 

This integral reduces to the integral of a rational function by 
means of the substitution 


wey 


where k is the common denominator of the fractions =, lI. 


Example 2. It is required to compute the integral 


pen. 


Solution. We make the substitution x--4—1?, x= (2 —4, dx — 2t dt; then 


Vxt4 ye et 4 : dt 
[YF ane (a a=2| (1-5) i-o {ats a 


4 
y x+4—2 
x+442 


=u+2In| Fs ]+0=2 VXXÀ-L2ln 


[^ 


10.11 INTEGRALS OF THE FORM | RG, V ax*+ bx 4c) dx 
Let us consider the integral 
CR (x, Vax?+bx+c)dx (a0) (1) 
An integral of this kind reduces to the integral of a rational 
function of a new variable by means of the following Euler sub- 
stitutions. 
First Euler substitution. If a 7 0, then we put 


Vax?t+oxto=+ Vax+t 
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For the sake of definiteness we take the plus sign in front of Va. 
Then 
ax?+bx+c=ax?+2Vaxt+t? 
whence x is determined as a rational function of t£: 
ga ccnl MN 
b—2 V at 
(thus, dx will also be expressed rationally in terms of 7). Therefore, 


Vax 4-bx 4 c-VaxAt- Va 


Thus V ax -- bx +c is a rational function of f. 

Since V ax? + bx--c, x and dx are expressed rationally in terms 
of /, the given integral (1) is transformed into an integral of a 
rational function of f. 

Example 1. It is required to compute the integral 


| dx 
J VEF 
Solution. Since here a=1 > 0, we put V x2 Fc=— x+ t; 


then 
x? -- c — x? — 2xt + t? 


whence 
m t—c 
~ 2t 
Consequently, 
t? +c 
gs 2t? dt 
2 Pte 


7 arp RR L.,8—c m 
VEFce=—x+t= a H= 


Returning to the original integral, we have 


+e 
dx 2t? dt €— 
Yun iE Saln[t|+C,=Injx+ V xt Fel +c, 
2t 
(see formula 14 in the Table of Integrals). è 


Second Euler substitution. lf c>0, we put 


V ax?+oxte=xt+Ve 
then 
ax? J- bx J-c — x't3 --2xt V c4- € 
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(For the sake of definiteness we took the plus sign in front of 
the radical. Then x is determined as a rational function of £: 


2V ct—b 
yiri 
Since dx and V ax*-E bxc are also expressed rationally in terms 
of ¢, by substituting the values of x, Vax?+6x+c and dx into 
the integral | R(x, V ax*+bx-+c) dx, we reduce it to an integral 
of a rational function of t. 

Example 2. It is required to compute the integral 


poea a 


x V 14x4? 
Solution. We set VicTxTé-x1, then 
2t—1 242—2442 
2 — y2{2 ee = 
| 4-x 4- x? = xt? +4 2xt +1, *—q1—g58 » a= am dt 
2 
V [Trp3—3xt1-4 €: 


— —2/it 
1— V1 Het =a 


Putting the expressions obtained into the original integral, we find 


(1— Y Ex 38y (—213 + t? (1— £2)? (1— £2) (222 — 24 + 2) 
UO UA A. dim dt 


SByiixrd  \) da—Hsjgr—p eA 
12 


=+ f ap dt=—2t+In 
ae AGEL Tal) S 


irte 


x+ ELE C 
x— Vic xT ô+! m 
oa Ue) un |2x--2 VIF F+] +c 


Third Euler substitution. Let a and f be the real roots of the 
trinomial ax?+bx-+c. We put 


V ax +bx+c=(x—a)t 
Since ax? -- 6x+c=a(x—a) (x—p), we have 
V a (x—a) (x —B) — (x—o) t 
a (x—a) (x—B) = (x—a) t? 
a (x—p) = (x— a) t? 
Whence we find x as a rational function of £: 


af — at? 
x—7—Bü 


24—2081 
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Since dx and V ax? 4- bx 4-c also rationally depend upon f, the given 
integral is transformed into an integral of a rational function of t£. 
Note 1. The third Euler substitution is applicable not only for 
à «0, but also for a 0, provided the polynomial ax* -+ bx -+ c has 
two real roots. 
Example 3. It is required to compute the integral 
(dx 
| V xi4q3x—4 
Solution. Since x? -|-3x —4 — (x 4- 4) (x — 1), we put 
Y x34 6—10)-(4-4t 


then 
(54-4) (&— 1) (4) P, x—1— (x4) 8 
14412 108 
=o =r“ 


EL. 


Vata- i= [5 


[Fie 
1—8 


Returning to the orieinal integral, we have 


 ['10£ (1— 12) 2 12-t 
REC fa uars “= =f r |+e 
x—1 
wis Valoa V+ VII 46 
| z=! Vit4—Va-1 
x+4 


Note 2. It will be noted that to reduce integral (1) to an integral 
of a rational function, the first and third Euler substitutions are 
sufficient. Let us consider the trinomial ax?+tobxtc. If b?—4ac> 0, 
then the roots of the trinomial are real, and, hence, the third 
Euler substitution is applicable. If b?—4ac <0, then in this case 


ax? +bx+c= z; [ 2ax +b)? + (4ac—b?)] 


and therefore the trinomial has the same sign as that of a. For 
Vax? }bx+c to be real it is necessary that the trinomial be posi- 
tive, and we must have a> O0. In this case, the first substitution 
is applicable. 


10.12 INTEGRATION OF CERTAIN CLASSES 
OF TRIGONOMETRIC FUNCTIONS 


Up to now our sole concern has been a systematic study of the 
integrals of algebraic functions (rational and irrational). In this 
section we shall consider integrals of certain classes of nonalgeb- 
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raic functions, primarily trigonometric. Let us consider an integral 
of the form 


V R(sinx, cos x) dx, (1) 
We shall show that this integral, by the substitution 
tan; =t (2) 


always reduces to an integral of a rational function. Let us express 
: : x : 
sinx and cosx in terms of tan 7, and hence, in terms of t: 


2" 
Lt cd x 2 x x x 
Giga a do UN 2sin -7 cos 5 B 2tan > NE" 
~ 1 T 2X 2x +28 
sin z 1 cos? y l+ tan 2 
3.* . sin? Ž 2X sin? 1 tan? ~ 
luce 5 sin D] uo: 2 sin z; ! tan 2 TT 
= Se C EOD Ac ee C cce SERT EOS cac MNT FYETT 1 
l cos? = sin? + 1+ tan? Ž i! 
Furthermore, 
2dt 
Xx — 2 arctan £, dx = YA 


In this way, sinx, cosx and dx are expressed rationally in terms 
of ¢. Since a rational function of rational functions is a rational 
function, by substituting the expressions obtained into the integral 
(1) we get an integral of a rational function: 


: 2t 1—7?* 2dt 
È R (sinx, cosx) dx= È R (£n: Lra)rra 
Example 1. Consider the integral 


dx 
sinx 


On the basis of the foregoing formulas we have 


2dt 
dx 1+? | dt z x 
sinx ~ 7 = FZ =injt]+C=ln |tan 2 |+e 
TFA 


This substitution enables us to integrate any function of the 
form R (cosx, sinx). For this reason it is sometimes called 
a “universal trigonometric substitution”. However, in practice it 
frequently leads to extremely complex rational functions. lt is 
therefore convenient to know some other substitutions (in addition 
to the “universal” one) that sometimes lead more quickly to the 
desired end. 


24* 
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(1) If an integral is of the form f R (sin x) cos xdx, the substitu- 
tion sinx=t, cosxdx=dt reduces this integral to the form 
 R (at. 

(2) If the integral has the form Í R (cos x) sin x dx, it is reduced 


to an integral of a rational function by the substitution cosx =t, 
sin x dx — — dt. 
(3) If the integrand is dependent only on tan x, then the sub- 


stitution tan x —£, x= arctan £, dx — reduces this integral to 
an integral of a rational function: 


Í R (tan x) dx =| R(n TFA 


(4) If the integrand hąs the form R (sinx, cosx), but sinx and 
cosx are involved only in even powers, then the same substitu- 
tion is applied: 

tanx=t (2^) 


because sin?x and cos*x can be expressed rationally in terms of 
tan x: 


1 1 
2 cx = -— 
C09 x= TH tanta THe 
Site tan?x _ t 
~ l+tanx 14-78 

dt 

dx— ig 


After the substitution we obtain an integral of a rational 
function. 


in3 
Example 2. Compute the integral fm Y dx. 


+ cos x 


Solution. This integral is readily reduced to the. form È R (cos x) sin x dx. 
Indeed, 


sin? x sin? x sin xdx /— 1 — eos? X án x dx 
ZF osx” —2F cosx 2+ cos x * 
We make the substitution cos x —z. Then sin x dx= — dz: 
sin? x 1— z? z2— | 3 
Twa | oe CE =i die f (2—2 tpa) 
2 
NUR S09 2 cos x--3 In (cos x+2)+C 


Example 3. Compute Ip SIME 
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Make the substitution tan x—t: 


Jem Inm yes rey yi —-— arctan rai +c 
2-- (14-12) 
I . 
l tan x 
us arctan (0274. 
(5) Now let us consider one more integral of the form 
R (sin x, cos x) dx, namely an integral with integrand sin” x cos" x dx 
(where m and n are integers). Here we consider three cases. 
(a) ( sin” x cos" x dx, where m and n are such that at least one 


of them is odd. For definiteness let us assume that n is odd. Put 
n=2p+1 and transform the integral: 


f sin” x cos??*! xdx = f sin" x cos?? x cos x dx 
ES f sin” x (1 — sin? x)? cos x dx 
Change the variable: 
sinx= t, cosxdx=dt 
Putting the new variable into the given integral, we get 
M sin? x cos" x dx — f t” (1— £)’ dt 


which is an integral of a rational function of t. 
Example 4. 


cos? x cos? x cos x dx (1 —sin? x) cos x dx —sin? x) cos x dx 
‘sin? x p =) ^ sintx C sinix ——— 


Denoting sin x — 4, cos x dx — dí, we get 
cos? x os dt = 1 
IET gs x RA =$- 5 ~sat7zte 


Tes E + sin aate 


(b) { sin” x cos" x dx, where m and n are nonnegative and even 
numbers. 
Put m —2p, n=2q. Write the familiar trigonometric formulas: 


sin? x —3—1c05 2x, cos! x =- +4 cos 2x (3) 


Putting them into the integral we get 


sin?? x cos*4 x dx = l.l cos 2x Y ll cos ox ? dx 
2:9 ) 277 
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Powering and opening brackets, we get terms containing cos 2x 
to odd and even powers. The terms with odd powers are integra- 
ted as indicated in Case (a). We again reduce the even exponents 
by formulas (3). Continuing in this manner we arrive at terms of 


the form f coskx dx, which can easily be integrated. 
Example 5. 
f sint x de gs f (1 —cos 2x)? det a-2 cos 2x + cos? 2x) dx 
22 4 


1 , 1 173... sin 4x 
=F [ssim 22+ È (1+ cos 4x) de] =7 [ 3:5 sin 2+ 8 |+e 


(c) If both exponents are even, and at least one of them is 
negative, then the preceding technique does not give the desired 
result. Here, one should make the substitution tan x = £ (or cot x = t). 


Example 6. 
in? in? x (sin? 2 yg 
sin x dx sin? x (sin? x-+ cos? x) dx= Í tan? x (1+ tan? à) de 
cos? x cos x 


Put tanx=#; then x—arctan £, dx= [A and we get 


E = ax— | t (141)? dt. =f (1+8) a- LE ec 


cos? x 1+? 
tan?x , tan5x 
= +- +C 


(6) In conclusion let us consider integrals of the form 
f cos mx COS nx dx, f sin mx cos nx dx, | sin mx sin nx dx 
They are taken by means of the following formulas* (mn): 
COS Mx COS NX -3 [cos (m + n) x+ cos (m— n) x] 
sin mx cos nx = $ [sin (m+n) x 4- sin (m—n) x] 


sin mx sin nx-1 [— cos (m + n) x + cos (m— n) x] 


* These formulas are casily derived as follows: 


cos (m+ n) x= cos mx cos nx —sin mx sin nx 
cos (m — n) x = cos mx cos nx- sin mx sin nx 


Combining these equations termwise and dividing them in half, we get the first 
of the three formulas. Subtracting termwise and dividing in half, we get the 
third formula. The second formula is similarly derived if we write analogous 
equations for sin (m-+-n)x and sin (m—n) x and then combine them termwise. 
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Substituting and integrating, we get 


V cos mx cos nx dx -3| [cos (m + n) x + cos (m— n) x] dx 
A sin (m+n) Za sin (m—n) 24.6 


2 (m--n) 2 (m—n) 
The other two integrals are evaluated similarly. 
Example 7. 
sin 5x sin 3x PS f [— cos 8x + cos 2x] dx = — Singx aes A E 
2 16 4 


10.13 INTEGRATION OF CERTAIN IRRATIONAL FUNCTIONS 
BY MEANS OF TRIGONOMETRIC SUBSTITUTIONS 


Let us return to the integral considered in Sec. 10.11: 
| R (x, Vax fbx Fe) dx (1) 
where a0 and c— D 40 (in the case a—0 the integral has 
form II, Sec. 10.10; for c— e =0, the expression ax? +bx+c = 
=a(x+z)) and we have to do with a rational function, if 


` 


a>0; for a< 0 the function V ax* +bx+c is not defined for any 
value of x). Here we shall give a method of transforming this in- 
tegral into one of the form 


f R (sinz, cos z) dz (2) 


which was considered in the preceding section. 
Transform the trinomial under the radical sign: 


ax?+bx+c=a (x+) + (c—i) 
Change the variable, putting 
xtpe=t, de=dt 
Then 
V axt + bx+e= V at + (^— 
Let us consider all possible cases. 
1. Let a5 0, c— i > 0. We introduce the designations: a = m?, 


2 
DOS =m., In this case we have 


4a 
V ax? --ox4-c — V mit? 4- n? 
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2. Let a>O, c— 5. <0. Then 


2 
a=m, c—f =n 


Thus, 
V ax? + bx+ e= V mt — n 


3. Let a « 0, c— o.» 0. Then 


a=—m c— P n 
Y 4a 


Hence, 
V ax? bx --c - V n3 — me 


4. Let a « 0, c— £- « 0. In this case Vax?-+bx-+c is a com- 


plex number for every value of x. 
In this way, integral (1) is reduced to one of the following 
types of integrals: 


I. (RG, V mit? 4- n3) dt (3a) 
IL. | R(t, V mif —n)at (3b) 
1I. È R(t, Veme) dt (3c) 


Obviously, integral (3a) is reduced to an integral of the form 
(2) by the substitution 


t= Z tanz 
Integral (3b) is reduced to the form (2) by the substitution 
t= sec z 
Integral (3c) is reduced to (2) by the substitution 
n . 
t= m 5n t 
Example. Compute the integral 
f dx 
veza 


y Solution. This is an integral of type III. Make the substitution x=asin z, 
then 
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dx =a cos z dz 


= a cos 2 dz . ( acoszdz* 
y aa Y (@—a sin? z)? a? cos? z 
l dz l sinz <j sin z 
^w J costz a MM cos Zz gr V 1—sin?z 
+c 


TA ya 


10.14 ON FUNCTIONS WHOSE INTEGRALS CANNOT 
BE EXPRESSED IN TERMS OF ELEMENTARY FUNCTIONS 


In Sec. 10.1 we pointed out (without proof) that any function 
f(x) continuous on an interval (a, b) has an antiderivative on 
that interval; in other words, there exists a function F(x) such 
that F’ (x) =f (x). However, not every antiderivative, even when 
it exists, is expressible, in closed form, in terms of elementary 
functions. 


Such are the antiderivatives expressed by the integrals | e-+" dx, 


inea ae dx, Vi—Rsinzdx, (4% and many others. 
js Inx y 


In all such cases, the antiderivative is obviously some new function 
which does not reduce to a combination of a finite number of 
elementary functions. 

For example, that one of the antiderivatives 


Salon ae+e 


which vanishes for x=0 is called the Laplace function and is 
denoted by ® (x). Thus, 


® (x) =a lor dx+C, if (0) = 


This function has been studied in detail. Tables of its values 
for various values of x have been compiled. We shall see how 
this is done in Sec. 16.21 (Vol. II). Figs. 208 and 209 show the 
graph of the integrand y=e-* and the graph of the Laplace 
function y — D (x). That one of the antiderivatives 


f Vi—Rsmxdx4C (k< 1) 


* Vi—sin?z—|cosz]. For the sake of definiteness, we only examine the 
case | cos z | = cos z. 
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which vanishes tor x=0 is called an elliptic integral and is 
denoted by EF (x), 


E(x)=\V1—Psintxdx+C, if E(0) —0 


Tables of the values of this function have also been compiled 
for various values of x. 


Exercises on Chapter 10 
6 
I. Compute the integrals: 1. IE Ans. do 2. pa Vx) dx. 
a: =a 
Ans. = 2x Yx c. 3. ves Ve) ae Ans. 6Yx—i5 x Vx4Cc. 


x? dx 2 L— l 
4. Vx . us 5 x Y x4C. B f s m 7 ) dx. 
I nee 
Ans. SS en m + 2x+C. 6. ( ar ey aie} Aas. a B+, 
x Vx Vx 3 


7. f (2+ yr) dx. Ans. 23 aas ere, 


Integration by substitution: 8. fe dx. Ans. pene 9. dcr 


Ans. si auc 10. f sinaxdx. Ans. — cos ar ax 1 (= i X dx 
li dx cot 3x 
Ans. E In x4-C. 12. Ip . Ans. — 3 LC. 13. fam cos? 7x" 


tan 7x dx 1 dx 
Ans. 7 C. 14. IE Ans. 3 n13x—7|4 C. 15. nu 
Ans. —In|1—x|+C. 16. i Ans, — In [5—2x|--C. 17. È tan 2x de. 
Ans. — In| cos 2x] 4-C. 18. { cot és de. Ans. 5 In | sin (5x — 7) C. 


dy 1 x mE 
satay: Ane — In cos3y C. 20. f cot $ ax. Ans. 31n [sin $ +c. 
21. tan q-sec)pdg. Ans. + tan! o +C. 22. J (cotex)ex dr. Ans. In|sine*|-+-C. 
23. f (tan 4S—cot + )as. Ans. — In| cos 45]—4 In| sin $- +c. 
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3y 
24. f sin? x cos xax. Ans. zi SEG. 25. È cos? x sin x dx. Ans. setig, 
— dx 
V x*-r 1x dx. Ans. > V (+I 4C. 27. ee, 
a ; Yo a Va 
MERE SY 2 
Ans. + y 3x 334 C. 28. SET = Ans. = 2 VEFi. 
cos x dx l sin x dx 1 
29. f siny Ans. Saat C. 30. a (ure Lr PNE Ans. RTE osz tE 
tan x tants cot x cot? x 
31. cosi x 7^ Ans. C. 32. ste Ans. — 2 C. 
: dx — In (x 4- 1) 
33. ———————. Ans. 2ytanx—1-4C. 34. (ED dx. 
Ies V tan x—1 Y i x+! 
An Itet C. 35. OSNA Ans. 2sinx+ 1 +C. 
2 7 V2sinx+1 y LEE 
sin 2x dx 1 sin 2x dx 
36. UF cos 2x) x; Ans. z0 Fost ^ 37. I x 
Ans. 2V1-+sin?x+C. 38. Vi d Ans. i V (tan x 1) +C. 
cos 2x dx 1 1 r sin 3x dx 
(2 F3 sin 2x) ~~ 72 (2-3 sin 2x i : : 
39. 23s 5: Ans. 213sin3 ptc 40 germ 
l In? x dx In? x arcsin x dx 
Ans. —————--FC. 41. \==. Ans. 5 C. 42. ———— 
SWAT x an y1—x- 
2x 2 
ae ses iM C. 43. TUA x dx : Äng i arctan i C. 
UNIUS aree x arccot x ine 
M. Ive Ans, o SEDE X ec dg. f Lys de. Ans, — E * ec, 
gne xti lin 
46. aD Ans. Lin (33 4-1) 4-C. 47. aims Ans. In (33--2x4-3)4-C. 
48. ER Ans. im (Qsinx+3)+C. 49. ESL In |In x| -C. 
50. eot Dt de. Ans. e Lm —ÉT—- +c. 51. È tant x de. Ans. une 3 — tan--x4 C. 


dx 
xs Paz arctan x ` 
tan? x um x 


1 
Ans. 5 In|3tanx-+1|+C. 64. (oe dy. Ans 


dx 
Ans. |n|arctan x | -- C. 53. por 


C. 55. 
+ |a: I — x3 arcsin x` 


Ans. In|arcsin x [-- C. 56. fs eon dx. Ans. x In [2--3sin 2x | 4.C. 


+3sin 2x 
57. f cos (In of . Ans. sin (In x) - C. 58. fes (a+ bx) dx. Ans. $sin (a+bx)+C. 


x 


x 
59. LIS Ans. les. 60. feas Ans. 3e? +C. 61. etos x dx. 


xi x Ix 
+c. 63 Ve ae. Ans. ae? +C. 


sin x 2 a 
Ans. e? *-- C. 62. fo xdx. Ans. Tine 
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64. fe» dx. Áns. i6. 65. [sera Ans. PEEHI ae T€. 66. Verte ax. 


Ans. pete. 67. ferreas. Ans. (+i r6) 
68. etr (x42) dx. Ans. pete. 69. e 
a\* /b\* 
ww BT) rne 70. ee Ans. Fin B+4er)-+0. 
n E. Ans. $in rue 72. \ a 5. Ans. uen (29 ec. 
[pem Ans. 75 arcsin (W3x)+C. — 74. ant 
Ans: F arcsin 2E ec. 75. f Ans. arcsin 5 -+C, 76. foa 


1 1 3x dx 
Ans, ecc 77. k Ans. getan. 78. Peso 


512-53 
2—3x +c. 9. IP Ans. In|x-- V x3 9 |4- C. 
H dx 


1 — 
80. -= Ans. z In| ox+ y Bx2—a? |+C. 81. | vsics 


Ans. 


1 ax—c 
2 gig M a ERAS 
Ans. L Inlax+ Vo?+a%xt|+C. 82. Vasa . Ans. gaz n uro +C. 
n l ds V l : 
ss. f Um Ans. C. 84. . Ans. -arcsin x?--C. 
B—iu tg Y e EY Vis = T i 
x dx ex d ; 
85. ET Ans. te 2 egt; 86. (D Vine . Ans. arcsin e* - C. 
dx V & cos x dx 
87. Vaza . Ans. PR LTx-LC. 88. Vases . 
l sin x dx a 
Ans. zat (= ) C. 89. f ——— . Ans. arcsin (In x C. 
ia an| oa + xV1—in?x (SET 
90. (ems X dx. Ans. — L (arccos x) y 1—x® +C. 
Vi-x 2 
x—arctan x Y nl 2 Vi-+inx 
91. f T S —— ——- dx. Ans. 2 In (1 +x?) 7 (arctan x)? +C. 92. [Xm 


$ YR 3. 93. rra Ans. $Vüc Y x?--c. 
Y x 


Ans. AV 14} Y x +C. 95. (Ei Ans. arctan e*+C. 


dx 
“ [= 
V Vit+Vx 
96. HAE. Ans. 33/sinz+C. 97. V VTS cose sin 2x dx. 
y sin?x 


Ans. ae V (1+3 cos? x)8+C. 98. Se Ans. —2 V 1+ cos?x+C. 
9 V 1+ cos*x 
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99, (os ar. ELEM roo, ( Kianta ay, Ans. -= ay. tan’ x+C. 
101. [amr seri Ans. ygatn ( Vi tan De 

Integralsof the form PA 102. Jaras E F5: . Ans. saretan*t! p.c, 
103. I Ans. "n actin > Vi lic. 104. RR 
Ans. yz" RU +C. 105. (a Ans. In | ES | ec, 
106. D Ans. arctan (22— 1) J- C. 107 E 
Ans. yam t vs lie. 108. toe See Ans. In| 3x?—7x+11]+4C. 
109. oes: Ans. ign 69 — 91-2) = aretan ate: 
110. (Sa Ans. Sin (x? —x 4-1) 4- y3 arctan mU C. 
int. fap dx. Ans. 2 In(3x—1)+-p1n(2xe+1)+C, 112. fmt 


8 10x— 1 
Ans. +! 5x? — 2)— ——— arctan ———-+-C. 
Mo c AEN va 


4. 2 € 
113. (Sr St TOU TA dy, Ans. 8—* 41 inj oet—xt 14+ — arctan 2 4, 


2 —x+1 2y 7 Vi 
dx 2 2tanx +1 
ue (e anr r nT Ans, yr aa V7 Te 


Integrals of the form MET LS o dx: 115. [m . 
V Fs bx4-C V 2— 3x— 4x3 


Ans. -arcsin P EE 116. f eeri Ans. In|x-+-4-4+ V AFFI |+c. 
[7e Ans. In| Sta+ V aS S$ | 4- C. 
118. | ye . Ans. y3 arcsin Pot +C. 119. vemm. 
Ans. yg inloets+ V'i2x (x 3-5) | 4- C. 120. = 
Ans. arcsin C 121. «E 
Ans. vgl V3Xipx3—x—1)|-C. 122 | (lane 
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(x 4-3) dx 
; 2 V ax*4-b C. 123. ———————. 
Ans ax? + bx J- c 4- f I EETEN 
Ans. P ALTEEW TENE: Dn |2x -- 1+ V Ax E AX 33 | 4- C. 
(x—3) dx 1 ——— 
. —Á——M—— e A . ——Pn 3 66. pe 1 2 " 
a y 34-66x— 11x? ii E VS 
125. Cour Ans. -i ue att arcsin 2 l +C. 


V3-4-4x— 4x3 | 
126, ( —22+5 de. Ans. 5 VR a+ 


V x 2x— 1) Wi 2 
II. Integration by parts: 
127. (xer dx. Ans. e* (x—1)+C. 128. 


129. V xsin xdx. Ans. sinx—xcosx+C. 130. È In dx. Ans. x (In x — 1)4- C. 


In (4x. —1-- V 8 (2x? — x) A 


(xin xdr. Ans. 1e (m xy) +6. 


* 


131. { arcsin x dx. Ans. xarcsin x-- V 1—324- C. 132. {in (1— x) dx. 


Ans. —x—(I—x)In(I—x)4C. 138. (inar. Ans. zu (in a je 
134. f xarctan xdx. Ans. CE 1) arctan x —x] 4- C. 135. f x arcsin x dx. 
Ans. Flee l) arcsin x +x V 1— x] 4- C. 136. IL (x +1) dx. 
Ans. x In (x?-++-1)—2x-+2 arctan x+C. 137. f arctan V x dx. 
Ans. (x4-l)arctan V x — V x 4- C. 138. Ys di. 

Ans. 2V xarcsin V x +2 Vi—x-+C. 139. f arcsin V ze. 

Ans. xarcsin Y =- V x +arctan V x +C. 140. E cos? x dx. 

Ans. É +f xsin 24-4 cos 2x4. C. 141. (SS dx 

Ans. x —V 1 — xi arcsin x +C. 142. (Ska 

Ans mate 7 aretan ep te. 143. È xarctan Vx idx. 
Ans. + arctan y3-i-j Ve—I+c. 144, (ss dx. 
Ans. In es — Larcsin x--C. 145. f In (x+ Vic) dx. 
Ans. xin|x+ VTF xi js YiT3-.c. 146. f arcsin x Tar : 

ans, Arcsin x V 


viat In ES 
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Use trigonometric substitutions in the following examples: 
147. f pem dx. Ans. -VFA arcsin LC. 148. IE Mods 
Ans. 2arcsin 3 -4 xV AT e Vix +C. i 149. Wo 
Ans. sE Bc 150. i MEE, dx. Ans. V xi —a$—a arccos C. 


x 1 
[ye . Ans. ayara +C. 
Integration of rational fractions: 
2x—1 (x — 2)8 x dx 
152. Sanaa perga 4m in| EN |+c. 153. E TES 
(x+3) 5+x1—8 
Ans. T = In Tetpi tE 154. iS UNES. dx 
g e 2 (x—2)8| c x! dx 
Ans ane ial ers 4C. 155. eme 
x 1 x—1| dx 
Ans per m JT iS, S$1n|x-L2[-LC. — 156. fae 
Ans zaot" bo =| +¢. 157. M Ans. Ay nec C; 
3x 4-2 x3 x? dx 
158. FIENT i» 4* Ans. Feet in cp 159. ener 
_ 9x4 12 x+4 dx |x| 
Ans erase (5) +C. 160. resent Ans. In ys SI +C. 
3 
2x1—3x —3 (8—2x4-5)? | 1 x—1 
161. | crops Ans. In NONE GM —— + C. 
162. terrd Ans. |n ys 3 —arctan- $-yQUtmy +c. 
1 9x— 
163. iz Ans. vn fet Soe ta lic 
3x—7 PM 
164. 33-44 Ans. nc Y arctan 7. -- C. 165. eae 
i = 
Ans. op net V arctan 4 xy? Y2 +c. 166. fat 
Ans. Jein (3—1)4-C. 167. tig 4 
1 
2— X a 
Ans. dong In (x? +2) 2 -gy em yate 168. erai 
3x2—x (x—1)? : dx 
Ans. u-t In eal + arctan x+C. 169. Tam 


arctan —— 


3y$ y3 30-xH) ^ 


=|- 10 2x—1 2x —1 
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Integration of irrational functions: 


170. \ a Ans. $19 —im (Ve). 


V $31 
= l 
"WR VEVE ax. Ans. 5 x — EA AS +C. 172. { y: 
EK s RIVE 
Ai oa ON 42 . |21nx—24 In (V/ x +1)+C. 
Vx Vx 
TT Iv ar 
V x 4-V/ x - Vx 41 
(Aun a i 
4-3 in (Vx +1)+3arctan V x «C. &« qy ise. 
yi-x-Yitx| VI—S |, Oe f 1—x dx 
Ans. In vray x +C. i ipi" 
yV 1+x— V 1—x Vr + Vx 
Ans. 2arctan V +n T -- C. 176. Vrat 
Ans. DA: V xl EE AE Pee 
23x aes = 
177. f MES dx. Ans. 3x3 — 7x —6-- 5 v3 x 


7 7 
x In ($+ SL x-2)4c. 
Integrals of the form f R(x, Vax? bxc) dx: 
x?—x+3— 


l 3 
178. Ans. — | 
[ym ^ ys 3 "iy [re 
1 y 2+x—x?+ y 2 
T9. —M Snore A, . tim Ri a M AA T—— 
1 «prz. Ans n " ys LC. 
dx dier Vx Fx 
180. e] ara roy i Ans. 3 arcsin P TE 2 c. 181. (Ea 
dx 
Ans. 2 l l a4 2. C. 182. ————— 
ns.  Vx*-qr 2x In | x-14- V x8 2x | - f GE 
Any LE e 183. f Va i dx. 
2x — x? 


Ans. = [e-i V 2x — x? --arcsin (x—1]4 c. 184. ( dr 


Jx—yx*—1^ 


2 
Ans E ue V3-i-liu | x4- Vx—1 EC; 185. f dx : 
e 2 P TAEEIS 
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‘Tox +x 
Ans. in tv itera +C. 186. aye 
Q+x+ V14- x4- x (2x 4- x?) V 2x Fx? 
T 3 
Ans. db ce 187. (^ Vite $8 gy 
V 2x2 x Vi-+x4+x 
— Le a 
Ags in| CB ALES MESI po (VEFE u 
8 
Ans. —— = + In|x+2 x? -- 4x | +C. 
yx inlet et Ve mb 
Integration of trigonometric functions: 

189, f sina x ax. Ans. qaae, 190. f sins x dx, 
Ans. — cos x+ i cos? x — cos 4 +C. 191. f cos* x sin? x dx. 
Tres l 7 cos? x 1 
Ans. — cos xd cos P. 192. (cx dx. Ans. csc x—- cse x4 C. 
193. V cost x ax. Ans. IC sin 2x 4- C. 194. f sin‘ x dx. 

3 sin 2x , sin 4x ? 
Ans. g- z7 t 33 +C. 195. f cos xdx. 
Ans. a 2x Si E sin ix) 46. 196. f sint x cost x dx. 


sin \ a 


ae 197. f tanteae, Ans. 


Ans. 128 x (9 sin 4x - * LIn| cos x|]-C. 


198. f cot x dx. Ans. a dae 199. È cot xax. 


2 
Ans. a Sin | sin x|+-C. 200. f sec? x dx. 
7 
Ans, um bas X tan? x+ tan x-+C, 201. [tant x sect x dx, 
tan?x , tanix dx 1 3 
Ans. 7 + 5 LC. 202. rl Ans. tan ty tan? x +C. 
in3 
203. f cosx dx. Ans. C—cse x. 204. MEE. . 
p * i V/ cost x 
3 — -— 
Ans. c5 3443cos ? x+C. 205. | sinxsin3xdx. Ans. — sini San 4C. 


206. f cos 4x cos 7x dx. Ans. Sen SES, pc, 207. ^i cos 2x sin 4x dx. 


Ans. — S05 S sos Pee. 208. [sin x cos x de. Ans SBE cos 4C. 
x 
tan 5 —2 
dx 1 2 dx 
Dawes A gn |E] me Pe 
2tan->—1 


25— 2081 
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212. 


Ans. 


215. 


216. 


21 arctan| 2 tan Ž +C. 211. aneo . Ans. RI RISE +C. 
2 2 1+ sin x 1-Ltan X 
A Tin 
cosx x sin 2x 
Trew Aas stngte ms [PII 
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: dx l Xd x 
2 x P ca p —tan--L— tan? 
arctan (2 sin? x — 1) J- C. 214. fü TET Ans. y tan5- tg tan’ + C. 


f 


f dx 
sin? x-+ tan? x ` 


sin? x 


1 + cos? x 


dx. Ans. V 2arctan ( 


Ans. -+ cot x+ 


tan x 


V2 


l 
V2 


jJ C. 


arctan ( 


tan x 


V2 


Jl 


CHAPTER Il 


THE DEFINITE INTEGRAL 


11.1 STATEMENT OF THE PROBLEM. 
LOWER AND UPPER SUMS 


The definite integral is one of the basic concepts of mathematical 
analysis and is a powerful research tool in mathematics, physics, 
mechanics, and other disciplines. Calculation of areas bounded by 
curves, of arc lengths, volumes, work, velocity, path length, mo- 
ments of inertia, and so forth reduce to the evaluation of a de- 
finite integral. 


Fig. 211 


Let a continuous function y= f(x) be given on an interval 
e b] (Figs. 210 and 211). Denote by m and M its smallest and 
argest values on this interval. Divide the interval [a, b] into n 
subintervals: 


A= Xy, Xis Xos 20) Xn-p X =b 
so that 
XQ E E E A 
and put 
X,— X = AX, X2— X = Axy ooe Xn — X441 = AX, 


Then denote the smallest and greatest values of the function f (x) 


on the subinterval [x,, x,] by m, and M, 
on the subinterval [x,, x,] by m, and M, 


a JV . 


on the subinterval [x,_,, x,] by m, and M, 
25* 
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Form the sums 


S =m, Ax, +H m, Ax, 4- . .. mx, = 2) m, Ax; (1) 
S, = M, Ax, + M,Ax, +- +M, Ax, X M; Ax; (2) 


The sum s, is called the lower (integral) sum, and the sum s, 
is called the upper (integral) sum. 

If f(x) Z0, then the lower sum is numerically equal to the area 
of an “inscribed step-like figure" AC,N,C,N,. ..C, ,N,BA bounded 
by an "inscribed" broken line, the 
upper sum is equal numerically 
to the area of a "circumscribed 
step-like figure” AK,C,K,... 
...C,_,K,-,C,BA bounded by a 
“circumscribed” broken line. 

The following are some proper- 
ties of upper and lower sums. 

(a) Since m;<M; for any 
i(i—1, 2, ..., n), by formulas (1) 
and (2) we have 


Sy CS. (3) 
Fig. 212 = 
(The equal sign occurs only when f (x) =const.) 
(b) Since 
m >m, m,zem, ..., m, >M, 


where m is the smallest value of f(x) on [a, b], we have 
Sn — m, Ax,+m,Ax,+...-+m,Ax, > mAx,+mAx,+...+_mAx, 
=m (Ax, + Ax, +... + Ax,) =m (b —a) 


Sn > m (b—a) (4) 


M,<M, M, SM, ..., M,« M 
where M is the greatest value of f(x) on [a, b], we have 
Sn = M, Ax, + M,Ax,+...+M,Ax, <MAx,+ MAx,+...+MAx, 
= M (Ax, + Ax,+... + Ax,) = M (b—a) 
Thus, 
5, < M (b—a) (5) 
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Combining the inequalities obtained, we get 
m (b—a) < s, < s, < M (b—a) 


If f(x) z0, then the last inequality’ has a simple geometric 
meaning (Fig. 212), because the products m(b—a) and M (b—a) 
are, respectively, numerically equal to the areas of the "inscribed" 
rectangle AL,L,B and the "circumscribed" rectangle AL,L,B. 


11.2 THE DEFINITE INTEGRAL. 
PROOF OF THE EXISTENCE OF A DEFINITE INTEGRAL 


We continue examining the question of the preceding section. 
In each of the subintervals [x, xi], [xy x], .... [xa-» Xn] take 


y ei 


aa b, oz, boa 


Fig. 213 


a point and denote the points by §&,, &, ..., E, (Fig. 213): 
Xo <L i < Xis 41 < be < Xos es, XV L Ën < Xn 


At each of these points find the value of the function f(&,), 
F(&), -- +» F(E;). Form the sum 


s, =F (Es) Ax FF) Ate +--+ FG) Ax — FE) AE (I) 


This sum is called the integral sum of the function f(x) on the 
interval [a, b]. Since for an arbitrary &; belonging to the interval 
[x;-,, x;] we will have 
m; «f (5) <M; 
and all Ax; > 0, it follows that 
m; Ax; <f (5;) Ax; < M; Ax; 
and consequently 


2 m; Ax; <2 f (&;) Ax; < 2 M; Ax; 
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or A 
Sn SS S, & S, (2) 


The geometric meaning of the latter inequality for f(x)z20 con- 
sists in the fact that the figure whose area is equal to s, is bounded 
by a broken line lying between the “inscribed” broken line and 
the “circumscribed” broken line. 

The sum s, depends upon the way in which the interval [a, 5] 
is divided into the subintervals [x;-,, x;] and also upon the choice 
of points 5; inside the resulting subintervals. 

Let us now denote by max [x;_,, x;] the largest of the subintervals 
[xo Xi]; [X Xa], <- [Xn-1 Xn]. Let us consider different partitions 
of the interval [a, 6] into subintervals [x;., x; such that 
max [x;-,, xj] — 0. Obviously, the number of subintervals n then 
approaches infinity. Choosing the appropriate values of E;, it is 
possible, for each partition, to form the integral sum 


Sn = X f (5) Ax; (3) 


We consider a certain sequence of partitions for which max Ax; — 0 
as n — oo. We choose the values &; for each partition. Let us 
suppose that this sequence of integral sums * s; tends to a certain 
limit 

n 
lim s= lim F(;) Ax; =s (4) 
max Ax;—0 max Ax; 0 i=1 

We are now able to state the following. 

Definition 1. If for arbitrary partitions of the interval [a, 5] 
such that max Ax; — 0 and for any choice of the points &; on the 
subintervals [x;.,, x;] the integral sum 


s= Xf E) x, 6) 
tends to one and the same limit s, then this limit is termed the 
definite integral of the function f(x) on the interval [a, b] and is 
denoted by , 

f) dx 
a 
Thus, by definition, 


S b 
lim È f 6) Ax = | F(a) dx (6) 


max Ax; 0 i= a 


* In this case the sum is an ordered variable quantity. 
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The number a is termed the lower limit of the integral, b, the 
upper limit of the integral. The interval [a, b] is called the in- 
terval of integration and x is the variable of integration. 

Definition 2. If for a function f(x) theelimit (6) exists, then we 
say the function is integrable on the interval [a, b]. 

Note that the lower sum s, and the upper sum s, are particular 
cases of the sum (5) and so if f(x) is integrable, then the lower 
and upper sums tend to the same limit s and therefore, by (6), 
we can write 


» b 

lim = mjAx;— Vf) dx (7) 
max Ax; 6 iz1 a 

li | M; Ax; = d. ' 

NN LET m 

If we construct the graph of the integrand y — f (x), then in the 

case of f(x) z20 the integral 

b 

| F(x) dx 

a 
will be numerically equal to the area of a so-called curvilinear 
trapezoid bounded by the given curve, the straight lines x — a and 
x=b, and the x-axis (Fig. 214). 

For this reason, if it is required to compute the area of a 
curvilinear trapezoid bounded by the curve y= f(x), the straight 
lines x=a and x=), and the x-axis, this 
area Q is computed by means of the in- E 
tegral D 

b 
Q= | f(x)dx (8) 
a 

We will prove the following theorem. Ü qr 

Theorem 1. /f a function f(x) is conti- a 
nuous on an interval [a, b], then it is in- Fig. 214 
tegrable on that interval. 

Proof. Again partition the interval [a, b] (a < b) into subinter- 
vals [xs xi], [x Xs], -- +> [xi-o xi] -- s. [Xni Xn]. Form the lower 
and upper sums: 


n ~ Ps m; Ax; (9) 


$,— 3 M; Ax; (10) 
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For what follows we will need certain properties of upper and 
lower sums. 

Property 1. /f the number of subintervals into which [a, b] is 
partitioned by adding points of division is increased, the lower sum 
can only increase and the upper sum can only decrease. 

Proof. Let the interval [a, b] be partitioned into n’ subintervals 
by adding new points of division (n'- n). If some subinterval 
[x1 Xe] is split up into several parts, say p, parts, then in the 
new lower sum s, the subinterval [x, ,, x,] will be associated 
with p, summands, which we denote by s5.. In the sum s,, this 
subinterval will correspond to one term m,(x,—x,-,). But then 
an inequality, similar to the inequality (4) of Sec. 11.1, holds 
true for the sum sj, and the quantity m, (x,—x,..,). We can write 


Sh zm, (a — xy 1) 


Writing down the appropriate inequalities for each subinterval 
and summing the left and right members, we get 


Sw Z2 Sn (n > n) (11) 


This completes the proof of Property 1. 

Property 2. /n the case of an unlimited increase in the number of 
subintervals accomplished by adding new division points, the lower 
sum (9) and the upper sum (10) tend to certain limits s and s. 

Proof. By inequality (6) of Sec. 11.1 we can write ~ 


s, < M (b—a) 
That is, s, is bounded for all n. By Property 1, s, increases 


monotonically with increasing n. Hence, by Theorem 7 on limits 
(see Sec. 2.5), this variable has a limit, which we denote by s: 


lim s,=s (12) 


n>a 7T 


Similarly, we find that Sp is bounded below and decreases mono- 
tonically. Consequently, s, has a limit, which we denote by s: 


lim s,=s 
no 
Property 3. Zf a function f(x) is continuous on a closed interval 


[a, b], then the limits s and s, defined by Property 2 on the condi- 
tion that max Ax; — 0, are equal. 
We denote this common limit by s: 


s—s-s (13) 
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Proof. Let us consider the difference between the upper and 
lower sums: 


$,— 5, —(M,—m,) Ax, 3- (M, —m,) Ax: +.. 
+(M;—m,) Ax; 4- ... c (M,— m) Ax,— È (M;—m,) Ax, (14) 


Denote by e, the maximum difference (M;—m,) for a given 
partition: 
£, = max (M;—™m,) 


It may be proved (though we will not do so) that if a function 
f(x) is continuous on a closed interval, then for any mode of 
partition of the interval [a, b], &, — O provided max Ax; — 0: 
lim &,—0 (15) 
max Ax; — 0 

The property of a continuous function on a closed interval as 
expressed by equation (15) is called uniform continuity of the 
function. 

We will thus make use of the theorem that a function conti- 
nuous on a closed interval is uniformly continuous on that interval. 

Reverting to (14), we replace each difference (M;—™m,) on the 
right by e,, which is at least equal to the difference. This yields 
the inequality 


Sn—Sn Kl, Ax, +e, Ax, 4- .. +8, Ax, = 
=e, (Ax, +Ax,+...+Ax,) =e, (b— a) 
Passing to the limit as max Ax; — 0 (n — oo), we get 


lim (s,—s,)< lim e,(b—a)=(b—a) lim  &,-0 (16) 
maxAx;—0 = max Ax; > 0 max Ax; > 0 
That is, 

lims, =lims, =s (17). 


or s=s=:s, which completes the proof. 

Property 4. Let Sn, and Sn, be the lower and upper sums corre- 
sponding to partitions of the interval [a,b] into n, and n, subin- 
tervals, respectively. We then have the inequality 

Sn, C Sn, (18) 


for arbitrary n, and n,. 

Proof. Consider a partition of [a, b] into n, =n, +n, subintervals, 
where the division points are those of the first and second parti- 
tions. 
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By inequality (3) of Sec. 11.1, we have 


Sp, SC Sn, (19) 
On the basis of Property 1, we have 

Sn, SS Sn, (20) 

Sn, SC Sg, (21) 


Using relations (20) and (21), we can extend inequality (19) 
Sy, S Sn, C Sn, C S, 
or 
Sm S Sn, 
which completes the proof. - 

Property 5. /f a function f (x) is continuous on an interval [a, b], 
then for any sequence of partitions of [a, b] into subintervals 
[x;-, x;], not necessarily by means of adjoining new points of 
division, provided max Ax; — 0, the lower (integral) sum sm and’ the 


upper (integral) sum s*, tend to the limit s defined by Property 3. 
Proof. Let us consider a sequence of partitions of the sequence 


of upper sums s, defined by Property 2. For arbitrary values oi n 
and m [by inequality (18)], we can write 
Sin CS 


Passing to the limit as n— œ we can write, by (15), 
Sm Ss 


Similarly we can prove that s <s% 
Thus, . 
Sm SS S Sin 
or " 
s—s,20, 5-520 (22) 
Consider the limit of the difference: 
lim — (s; — sh) 
max Ax; > 0 = 
Since the function f(x) is continuous on the closed interval [a, 5] 
we will prove [in the same way as for Property 3, see equation 
(16)] that 
lim — (55—55) =0 
max Ax; > 0 
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We rewrite this relation as 
lim — [(s5 —s) + (s—sh)] =0 
r A 


max Ax; > 
By (22), each of the differences in the square brackets is nonne- 
gative. Hence, 
lim (s,—s) —0, lim (s—s5)—0 


max Ax; > 0 max Axi > 0 


and we finally get 


lim s,=s, lim s,=s (23) 
max Ax; > 07 max Ax; > 0 


This completes the proof. 

Now we can prove the foregoing theorem. Let a function f (x) 
be continuous on an interval [a, 6]. We consider an arbitrary 
sequence of (integral) sums 


s=) (£) Ax; 


such that max Ax; — 0 and $; is an arbitrary point in the subin- 
terval [x;_,, x;]. 

We consider the appropriate sequences of upper and lower sums 
s, and s, for the given sequence of partitions. The relations (2) 
hold true for each partition: 


Sn < Sn < Sq 


Passing to the limit as max Ax;— 0 and using equations (23) 
and Theorem 4, Sec. 2.5, we get 
lim  s,—s 
max Ax; +0 


where s is the limit defined by Property 3. 
As already stated, this limit is termed the definite integral 
b 


MIO dx. Thus, if f(x) is continuous on the interval [a, b], then 
a 


lim , 2/62 Ax; = [reas (24) 


max Ax; > 


It may be noted that there are both integrable and noninteg- 
rable functions in the class of discontinuous functions. 

Note 1. It will be noted that the definite integral depends only 
on the form of the function f(x) and the limits of integration, 
and not on the variable of integration, which may be denoted by 
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any letter. Thus, without changing the magnitude of a definite 
integral it is possible to replace the letter x by any other letter: 


b b b 
| fœ) dx= Vrat =... =f f (2)dz 


Note 2. When introducing the concept of the definite integral 
b 


MIC) dx we assumed that a <b. In the case where b «a we will, 


by definition, have , 
| f(x)de= E f(x) dx (25) 


Thus, for instance, 
0 


5 
T x? dx = — f x? dx 
5 ò 


Note 3. In the case of a=b we assume, by definition, that for 
any function f(x) we have 


| F(x)dx=0 (26) 


This is natural also from the geometric standpoint. Indeed, the 
base of a curvilinear trapezoid has length equal to zero; conse- 


quently, its area is zero too. 
b 


Example 1. Compute the integral EZ dx (b » a). 


a 

Solution. Geometrically, the problem is equivalent to computing the area Q 
of a trapezoid bounded by the lines y = kx, x—a, x —b, y —0 (Fig. 215). 

The function y=kx under the integral sign 
is continuous. Therefore, in order to compute 
the definite integral we have the right, as was 
stated above, to divide the interval [a, 5] in 
any way and choose arbitrary intermediate po- 
ints P The result of computing a definite in- 
tegral is independent of the way in which the 
integral sum is formed, provided that the subin- 
terval approaches zero. 

Divide the interval [a, b] into n equal subin- 
tervals. 

The length Ax of each  subinterval is 


Aes b—a 
The division points have coordinates ; 


Xo—4a, X4—a-4- Ax, 
Xg=a+2Ax, ..., Xn —a--nAx 


; this number is the partition unit. 
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For the points E, take the left end points of each subinterval : 
Eja, E —a-rFAx, E&—a-4-2Ax, ..., &,=a+(n—1) Ax 


Form the integral sum (1). Since f (Ej) — kE;, we haye 
Sp — RE, Ax kts Ax... -- RE, Ax 
— ka Ax + [k (a+ Ax)] Ax+...+{& [a+(n—1) Ax]) Ax 
=k {a+ (a 4- Ax) + (a 4- 2Ax) -- . .. [a 4- (n — 1) Ax]) Ax 
=k {na + [Ax J-2Ax 4- ... -- (n— 1) Ax]} Ax 
=k {na+[I1+2+...+(n—1)] Ax) Ax 


—a 


where Ax— ? . Taking into account that 


1424... n) 26770 
(as the sum of an arithmetic progression), we get 


Baci [no 26:2 ex. b—a_, [e+ as “| (b—a) 


2 n n 


Since lim “=! =1, it follows that 
ne n 
Lc $2. 942 
lim s,=Q=k [^s] (o—a) =n P2 
n-o 


Thus, 
b 


2. 42 
Vera e? g 
a 


2 


The area of ABba (Fig. 215) is readily computed by the methods of elemen- 
tary geometry. The result will be the same. 
$ Y yr 

Example 2. Evaluate fe dx. 

0 

Solution. The given integral is equal to the area Q of a 

curvilinear trapezoid bounded by a parabola y=x?, the ordi- 


nate x—b, and the straight line y =0 (Fig. 216). 
Divide the interval (a, b] into n equal parts by the points 


X970, x,— AX, x=2Ax, ..., x,=b=nAx, Ax D. 


For the E; points take the right extremities of each subin- 

terval. Form the integral sum 

Sn — x3 Ax+ x3 Ax 4- ... x2 Ax olay 57 

= [(Ax)? AxJ-(2Ax)? Ax+...+(nAx)? Ax] = (Ax)? [124-23 4-...-1-n?] Fig. 216 
As we know, 


124224364 .,, peter henry) 
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therefore jest 
Dn n+l) (Qn+1)_ 5*( i i 
E IG 244) 
b 
lim soo naci 
n -> ô 3 
b 


Example 3. Evaluate f m dx (m = const). 


Solution. 
n n 


b 
| max= lim — $9 mAxj= lim m Ax; 
a 


max Axi > 0 (71 max Ax; >0 (71 


=m lim Ax;= m (b—a 
max Ax; > 0 2 j ( ) 


n 
Here, = Ax; is the sum of the lengths of the subintervals into which the 


interval tae bl was divided. No matter what the method of partition; the sum 
is equal to the length of hoe segment b—a. 
Example 4. Evaluate fe dx. 
a 
Solution. Again divide the interval (a, b] into n equal parts: 


X=, X4—a-- Ax, ..., Xy a-- nAx, Ax 


Take the left extremities as the points Ej. Then form the sum 
Sp =e? Ax e * 9 Axt... pet 7 D Ax Ay 
xe (1+ e^* 4- e? m +e- 0 Ax) Ax 


The expression in the brackets is a geometric progression with common 
ratio e^* and first term 1; therefore 


etx | nAx Ax 

ey Ax =e? (e — 1) n 
Then we have 
nAx=b—a, lim Ax =1 
Ax >0 eM _ | 
Siete dcus z 1 

(By l'Hospital's rule dm zc = lim zl ) Thus, 

lim s, = Q =e% (eb-¢— 1). 1 — eb —ea 
n--o 


that is, 
b 


f ex dx = eb — ea 
a 
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Note 4. The foregoing examples show that the direct evaluation 
of definite integrals as the limits of integral sums involves great 
difficulties. Even when the integrands are very simple (Rx, x?, e*), 
this method involves cumbersome computations. The finding of 
definite integrals of more complicated functions leads to still 
greater difficulties. The natural problem that arises is to find 
some practically convenient way of evaluating definite integrals. 
This method, which was discovered by Newton and Leibniz, 
utilizes the profound relationship that exists between integration 
and differentiation. The following sections of this chapter are 
devoted to the exposition and substantiation of this method. 


11.3 BASIC PROPERTIES OF THE DEFINITE INTEGRAL 


Property 1. A constant factor may be taken outside the sign of 
the definite integral: if A —const, then 


b b 
| Af (x) dx — A V f (x) dx (1) 


Proof. 
b 


f Af (x)dx= lim y Af (§;) Ax; 
a 1 


li 
^ max Ax; > 0 /= 


=A lim Se) Ay=Al fade 


max Ax; > 0 f=} a 


Property 2. The definite integral of an algebraic sum of several 
functions is equal to the algebraic sum of the integrals of the sum- 
mands. Thus, in the case of two terms 


b b b 
Lh (9) + fa lde=§ F, (det | fa (x) dx (2) 
Proof. 


b n 
P AOtA G)]deo tim | yh) +a GD] Ax 


= iia [È hE a+ $ hG an] 
t=1 


max Ax; > 0 


n 


= lim > AGI A+ | Him | 25 G0 Ax 


max Ax; > 0 (71 


b b 
=f fi) dx-- V fa o) dx 
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The proof is similar for any number of terms. 

Properties 1 and 2, though proved only for the case a < b, hold 
also for a> b. 

However, the following property holds only for a < b: 

Property 3. If on an interval [a, b] (a< b), the functions f(x) 
and q(x) satisfy the condition f(x) xzq (x), then 


b b 
Seo dx Vo (dx (3) 
a a 

Proof. Let us consider the difference 


b b b 
f(x) dx— È f(x)dx = V [of 2] dx 


= lim X [e €) —/ ED] Ax;- 


max Ax; > 


Here, each difference ọ ($) —/(5) 2 0, Ax;z0. Thus, each term 
of the sum is nonnegative, the entire sum is nonnegative, and its 
limit is nonnegative; that is, 


b 
| e ()—7 09] dx 0 


b b 
| p(xydx—J fF (x)dx D0 
b a 

Fig. 217 whence follows inequality (3). 

If f(x) 250 and p(x)>0, then this 
property is nicely illustrated geometrically (Fig. 217). Since 
9 (x) > f (x), the area of the curvilinear trapezoid a4,B,b does not 
exceed the area of the curvilinear trapezoid aA,B,b. 

Property 4. If m and M are the smallest and greatest values of 
a function f(x) on an interval [a, b] and a<b, then 
b 


m (b—a) « V f (x) dx < M (b—a) (4) 


Proof. It is given that 
me f(x) «M 
On the basis of Property (3) we have 


b b b 
| mdx< Apo dx | M dx 4’) 
a a a 
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But 


b b 

f mdx=m(b—a), f Mdx= M (b—a) 

a a t 

(see Example 3, Sec. 11.2). Putting these expressions into inequa- 
lity (4'), we get inequality (4). 

If (x) z0, this property can easily be illustrated geometrically 
(Fig 218). The area of the curvilinear trapezoid aABb lies bet- 
ween the areas of the rectangles 
aA,B,b and aA,B,b. 

Property 5 (Mean-value theorem). 
If a function f(x) is continuous on 
an interval (a, b], then there isa 
point & on this interval such that the 
following equation holds: 


b 
| f (x) dx — (b—a) f (&) (5) 


Proof. For definiteness let a< b. Fig. 218 
If m and M are, respectively, the 
smallest and greatest values of f (x) on [a, 5], then by virtue of (4) 


b 
1 
me | f(x)de<M 
a 
whence 
b 
pos MF (Odx—p, where my <M 
a 


Since f(x) is continuous on [a, b], it takes on all intermediate 
values between m and M. Therefore, for some value §(a<§&< b) 
we will have p =f (E), or 


b 
| Eo) dx— F5 (6 —à) 
Property 6. For any three numbers a, b, c the equation 
b [2 b 
V feo dx- V reo dx-e f O9ax (6) 


is true, provided all these three integrals exist. 
Proof. First suppose that a «c « b, and form the integral sum 
of the function f(x) on the interval [a, b]. 
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Since the limit of the integral sum is independent of the way 
in which the interval [a,b] is divided into subintervals, we di- 
vide [a, b] into subintervals such that the point c is the division 
point. Then we partition the sum Xi, which corresponds to the in- 

a 


c 


terval [a, b], into two sums: 3j, which 
a 


b 

corresponds to [a, c], and $, which cor- 
e 

responds to [c, 6]. Then 


b c b 
XE) Ax - EE) Ans + SEE) Ax, 


Now, passing to the limit as max 
Ax;—.0, we get relation (6). 
If a « b «c, then on the basis of what has been proved we 
can write 


c b c b c c 
| fœa=f FG)dee f fde or | f(x)dx=§ I(x) dx—| f(x) dx 


a 
but by formula (4), Sec. 11.2, we have 


c b 
f f(x)dx= —T f(x) dx 


Therefore, 
b c b 
f F dx= V reo ax | fae 
a a [4 
This property is similarly proved for any other arrangement of 
points a, b, and c. 
Fig. 219 illustrates Property 6, geometrically, or the case where 
f(x) 50 anda«c« b: the area of the trapezoid aABb is equal 
to the sum of the areas of the trapezoids aACc and cCBb. 


11.4 EVALUATING A DEFINITE INTEGRAL. 
THE NEWTON-LEIBNIZ FORMULA 


In a definite integral 
b 
ICT 
a 
let the lower limit a be fixed and let the upper limit 6 vary. 


Then the value of the integral will vary as well: that is, the 
integral is a function of the upper limit. 
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So as to retain customary notations, we shall denote the upper 
limit by x, and to avoid confusion we shall denote the variable 
of integration by ¢. (This change in notation does not change the 

x 


value of the integral.) We get the integral f f (t) dt. For constant a, 


a 
this integral will be a function of the upper limit x. We denote 
this function by ® (x): 
D(x) =f Fedt (1) 
a 

If f(t) is a nonnegative function, the quantity ® (x) is numeri- 
cally equal to the area of the curvilinear trapezoid aAXx (Fig. 220). 
It is obvious that this area varies 
with x. 

Let us find the derivative of ® (x) 
with respect to x, i.e., the derivati- 
ve of the definite integral (1) with 
respect to the upper limit. 

Theorem 1. /f f(x) is a continuous 

x 


function and & (x)= V f (t) dt, then we 


have the equation 


Q' (x) =f (x) 

In other words, the derivative of a definite integral with respect 
to the upper limit is equal to the integrand in which the value of 
the upper limit replaces the variable of integration (provided that 
the integrand is continuous). 

Proof. Let us give the argument x a positive or negative incre- 
ment Ax; then (taking into account Property 6 of a definite inte- 
gral) we get 

x+Ax x x+Ax 
O(xtary= V fate Fatt | roa 
a 


a x 


The increment of the function ®(x) is equal to 


x x+Ax x 
AD =O(x+Ax)—O(x) - fr (Hat+ V raya Vrat 
that is, 
x+Ax 


Ao= V f(t)de 


x 
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Apply to the latter integral the mean-value theorem (Property 5 
of a definite integral): 


AQ = f (£) (x + Ax— x) =f (6) Ax 


where E lies between x and x+ Ax. 
Find the ratio of the increment of the function to the incre- 
ment of the argument: 
A® A 
rs a ee 
Hence, 


But since £— x as Ax — 0, we have 
lim f (5) = lim f (8) 
Ax > 0 tox 
and due to the continuity of the function f (x), 


lim f) 16) 


Thus, @’ (x) 2f (x), and the theorem is proved. 

The geometric illustration of this theorem (Fig. 220) is simple; 
the increment AO =f (E) Ax is equal to the area of a curvilinear 
trapezoid with base Ax, and the derivative (D'(x)— f(x) is equal 
to the length of the segment xX. 

Note. One consequence of the theorem that has been proved is 
that every continuous function has an antiderivative. Indeed, if the 
function f(t) is continuous on the interval la 1], then, as was 
pointed out in Sec. 11.2, in this case the definite integral 


x 
IIO, dt exists, which is to say that the following function exists: 
a 


x 


® (x) - f(t) dt 


But from what has already been proved, it is the antiderivative 
of f (x). 

Theorem 2. /f F(x) is some antiderivative of a continuous 
function f(x), then the formula 


b 
| f(x) dx =F (b) —F (a) (2) 
holds. 
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This formula is known as the Newton-Leibniz formula.* 
Proof. Let F(x) be some antiderivative of the function f(x). By 


Theorem 1, the function Wi) dt is also an antiderivative of f (x). 


But any two antiderivatives of a given function differ by a con- 
stant C*. And so we can write 


Urat - FQ) 4 C (3) 


For an appropriate choice of C*, this equation holds for all va- 
lues of x, that is, it is an identity. To determine the constant C* 
put x —a in the identity; then 


Joao roc 
Or 
0—F (a) -C* 
whence 
C* = —F (a) 
Hence, 


find =r Fa 
Putting x=b, we obtain the Newton-Leibniz formula: 
b 
| FO dt =F (0) —F (a) 
or, replacing the notation of the variable of integration by x, 
b 
SF) de = F()—F (a) 


It will be noted that the difference F(b)—F(a) is independent 
of the choice of antiderivative F, since all antiderivatives differ 
by a constant quantity, which disappears upon subtraction anyway. 


* Jt is necessary to point out that the name of formula (2) is not exact, 
since neither Newton nor Leibniz had any such formula in the exact meaning 
of the word. The important thing, however, is that namely Leibniz and New- 
ton were the first to establish a relationship between integration and differen- 
tiaton, thus making possible the rule for evaluating definite integrals. 
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If we introduce the notation * 
F (b) —F (a) =F (o 
then formula (2) may be rewritten as follows: 


b 
| Fœ) dx — F (xb =F (6) —F (a) 


The Newton-Leibniz formula yields a practical and convenient 
method for computing definite integrals in cases where the anti- 
derivative of the integrand is known. Only when this formula was 
established did the definite integral acquire its present significance 
in mathematics. Although the ancients (Archimedes) were familiar 
with a process similar to the computation of a definite integral as 
the limit of an integral sum, the applications of this method were 
confined to the very simple cases where the limit of the sum could 
be computed directly. The Newton-Leibniz formula greatly expanded 
the field of application of the definite integral, because mathe- 
matics obtained a general method for solving various problems 
of a particular type and so could considerably extend the range 
of applications of the definite integral to technology, mechanics, 
astronomy, and so on. 


Example 1. " 
4 | x2 |b bi—ai 
IL es - 2 
a 
Example 2. , 
x3 | 63g 
2 ——— — 
fs rd aD. 
a 
Example 3. 
b 
xn+l jb pnti— gni 
n = CL eee — 
na mote 04-5 
a 
Example 4. 


b 
f ex dx — e*|? — eb — ea 
a 


* The expression lj is called the sign of double substitution. In the litera- 
ture we find two notations: 
F ()—F (a) =IF (la 
or 
F (b) —F (a) — F (x)| 


We shall use both notations. 


11.5 Change of Variable in the Definite Integral 


Example 5. 
on 
i sin x dx = —cos xlo” = — (cos 21 — cos 0)=0 
ò 
Example 6. 


i xax =V)V 14x l= y 3-1 
14x? 


11.5 CHANGE OF VARIABLE IN THE DEFINITE INTEGRAL 


Theorem. Given an integral 
b 


J F(x) de 


where the function f(x) is continuous on the interval [a, b]. 
Introduce a new variable t using the formula 


i x= (t) 
(1) p(a)=a, p(B) —5, 


(2) p(t) and «' (t) are continuous on [a, p], 
(3) f [e (2)] is cd and is continuous on [a, p], then 


f f (x)dx = f f [e 5] ' (t) dt 


407 


(1) 


Proof. If F(x) is an antiderivative of the function f(x), we can 


write the following equations: 
eode FG) +C 
| Fle] e (dt =F [e (] +C 


Q) 
(3) 


The truth of the latter equation is checked by differentiation of 
both sides with respect to 7. [It likewise follows from formula (2), 


Sec. 10.4]. From e we have 


C G)dx FG) B= F()—F (o) 


From (3) we have 
B 


V Fle] tdt =F [o (6] È 


=F [e (8)) —F [9 («)] 
=F (b) — F (a) 


408 Ch. i1. The Definite Integral 


The right sides of these expressions are 
equal, and so the left sides are equal as 
well, thus proving the theorem. 

Note. It will be noted that when compu- 
ting the definite integral from formula (1) 
we do not return to the old variable. 
If we compute the second of the definite 
integrals of (1), we get a certain number; 
ne first integral is also equal to this num- 

er. 


Example. Compute the integral 


( VAa 
0 


Solution. Make a change of variable: 
x=rsint, dx=pr cos t dt 


Determine the new limits: 
x=0 for ¢=0 


nx 
x=r for => 


Consequently, 


E n 
r 2 7 
f AH dx = | y r?—r? sin? ir cos t dt =? ( V 1—sin? ¢ cos t df 
0 0 0 


m n 
7 z "e Wt 
t ,sin27]2 nr? 
=r? 2 =r? LEE anl LL 
yes t dt nV (pty cosa!) a r [s+ 7 |. =F 


Geometrically, the computed integral is 3 the area of the circle bounded 


by the circumference x?-4- y? =r? (Fig. 221). 
11.6 INTEGRATION BY PARTS 
Let u and v be differentiable functions of x. Then 
(uv)’ =u'v + uv’ 
Integrating both sides of the identity from a to b, we have 


b b b 


S uoy dx = § u'o dx 4- V uv' dx (1) 


a @ a 
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b 
Since Í (uv) dx — uv 4- C, we have | (uoy dx = uv |$; for this reason, 


the equation can be written in the form , 
b b 
uv t= f vdu+ f udo 
a a 
or, finally, 


b b 
(udo — uo [[— V v du 
a a 


ols 


Example. Evaluate the integral /, =: \ sin" x dx. 
x ELE 
> 7 2 
ey penea] sin?-1 x sin x dx =- sin”-1 xd cos x 
^ i ~< = 


n 


} 3 : 
z—Ssin^"-!x cos x | +(n—1) | sin^-? x cos x cos x dx 


[- xa 


== (n—1) \ sin"-? x cos? x dx 


— (n —1) V sin"-? x (1— sin? x) dx 
zt 


= (n—1) 


ec la 9c nja 9 SEI 


2 
sin"-? x dx —(n— nf sin” x dx 


In the notation chosen we can write the latter equation as 
Ij — (n—1) I4 -4—(n—1) 1, 
whence we find 


n—i 
IQ n Lon (2 


Using the same technique, we find 


n—3 
In-3— 7 —35n-4 
and so 
1 _n—In—3 
" n n—2 "74 
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Continuing in the same way, we arriveat /ọ or /, depending on whether 
the number n is even or odd. 

Let us consider two cases: 

(1) 2 is even, n=2m: 
2n—1 . 2m—3 3 


ame ly 
2m | 2m—2 "4 2 ? 


lom = 


(2) n is odd, n=2m+ I: 
2m 2m—2 4 2 


lemti = Li Oe Ge 
ut since 
x x x 
2 2 2 
Io J sima | dem. n=l sin xdx—1 
0 0 0 
ve have 
n 
r 2m—1 9m—3 5 3 | 
_ in2n ee ae Re SO a on aU 
hy | sin?” x de= oa non 109 T 5 o 
0 
m 
H 2m  2m—2 6 4 2 
m m— 
=- in2m+1 = —— ——— ae ee dH 
lem sim | sin TEE cl; 58 


From these formulas there follows the Wallis formula, which expresses the 
number 3 in the form of an infinite product. 


Indeed from the latter two equations we find, by means of termwise di- 
vision, s 
m ù 24.6...2m \* l ly 3 
27 85...Qm—D/ mda (3) 
We shall now prove that 


lim LT =l 
mow '2m+1 


For all x of the interval (o. +). the inequalities 


sin?7-1 xy > sin?" x > sin?n *ly 
hold. 
Integrating from 0 to oe 


g: we get 


I9m-1 => lom = lom 
whence 


lomai lom >l (4) 
lomi lemti 
From (2) it follows that 
lom-1_2Mm+1 
lam+1 2m 
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Hence 
lim 2e lim ER 


m-owo'2ml m-o 


From inequality (4) we have 


Passing to the limit in formula (3), we get Wallis’ formula (Wallis’ product) for 
Z dim ( 2.4.6 ... 2m V? | | 
2 in ve LASS ... (9n—1)/ 2n4-1 


This formula may be written in the form 
Z dim (+ 2 4 4 6 2n—2 2m e) 


11.7 IMPROPER INTEGRALS 


1. Integrals with infinite limits. Let a function f(x) be defined 
and continuous for all values of x such that a< x < 4- oo. Consi- 
der the integral 

b 
I (b) = Í f (x)dx 
This integral is meaningful for any b> a. The integral varies with 
b and is a continuous function of b (see Sec. 11.4). Let us con- 
sider the behaviour of this integ- y 
ral when b—+-+ 00 (Fig. 222). 
Definition. If there exists a finite 


limit 
b 
Ried Sf (es 0 a b I 
then this limit is called the impro- Fig. 222 


per integral of the function f(x) 
on the interval [a, 4-oo) and is denoted by the symbol 


+o 


f f (x) dx 


a 


Thus, by definition, we have 
+o b 


| fede lim. f Godx 
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+0 
In this case it is said that the improper integral f f(x)dx exists 
a 


b 
or converges. lf Wits) dx as b—+-+ oo does not have a finite limit, 
a 
+o 


one says that f f(x)dx does not exist or diverges. 


It 1s easy to see the geometric meaning of an improper integral 


b 
for the case where f(x) 20: if the integral f f (x) dx expresses the 


area of a region bounded by the curve y= f(x), the x-axis and 
the ordinates x--a, x=b, it is natural to consider that the im- 
+o 


proper integral f f (x) dx expresses the area of an unbounded (in- 


a 
finite) region lying between the lines y= f(x), x =a, and the axis 
of abscissas. 
We similarly define the improper integrals of other infinite in- 
tervals: 
a a 


| F(x)dx = lim | Fœ) dx 


J reax- f Fade f Fide 


The latter equation should be understood as follows: if each of 
the improper integrals on the right exists, then, by definition, 
the integral on the left also exists (converges). 


7 Y= Tir 


c 


(uz Par 
Tr? g Prt 

< 
Fig. 223 Fig. 224 


+o 
dx 
Example 1. Evaluate the integral f Tx (see Figs. 223 and 224). 
0 
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Solution. By the definition of an improper integral we find 


dx dx " b ; x 
Tu lim f = lim arctan = li tan b= — 
j 1x Pe tere 1+? e : 4 iM ae 2 


This RA eres the area of an infinite curvilinear trapezoid cross- 
hatched in Fig. 2 


Example 2. Baa out at which values of a 
(Fig. 223) the integral 


+o 
dx 
xt 
1 


converges and at which it diverges. 
Solution. Since (when a x 1) 


dx P| ee | "es 
ula. x d a ol) 
1 
we have 
+o 
(o m hen 
i A EX 


Consequently, with respect to this integral we conclude that 


+o 
dx - 
if æ > 1, then f y aLi. and the integral converges; 
1 


ae 
x 


ifa<1, then i z= 00, and the integral diverges 
+ 


e 
p =? and the integral diverges. 


+0 PS 
Example 3. Evaluate LES 
-o 
Solution. 
+o 0 +o 
dx — f dx + dx 
l+ J 1+x2 14-xà 
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The second integral is equal to 2 (see Example 1). Compute the first integral: 
d dx e dx 0 
f real | re jm arctan x " 


——0 
-0 
= lim (arctan0—arctan aj=2 
~>- 0 2 


Therefore, 


In many cases it is sufficient to determine whether the given 
integral converges or diverges, and to estimate its value. The fol- 
lowing theorems, which we give without proof, may be useful in 
this respect. We shall illustrate their application in a few cases. 

Theorem 1. /f for all x(x >a) the inequality 

Os FS p(x) 
+o +o 
is fulfilled and if f p (x) dx converges, then f f(x)dx also 
a a 
converges, and 


S Fde< | eco dx 


Example 4. Investigate the integral 
+0 
f dx 
i x? (1- ex) 
for convergence. 
Solution. It will be noted that when | <x, 
1 1 
pe) Sat 
And 


Consequently, 


converges, and its value is less than 1. 
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( Theorem 2. /f for all x(xz»a) the inequality 0< ẹọ (x) <f (x) 


4o 


+o 
holds true and f ọ(x)dx diverges, then the integral fo) dx 
a e a 


also diverges. 


Example 5. Find out whether the following integral converges or diverges: 


+o 44 
x 
dx 
\ vs 
1 
We notice that 
kly x 1 
Ve” VE Vx 
But ‘. 
+o " 
f win lim 2V x = 4} o 
x b— 40 1 


Consequently, the given integral also diverges. 


In the last two theorems we considered improper integrals of 
nonnegative functions. For the case of a function f(x) which 
changes its sign over an infinite interval we have the following 
theorem. 

To 


Theorem 3. If the integral |f (x) [dx converges, then the in- 


a 
To 


tegral f (x) dx also converges. 
In this case, the latter integral is called an absolutely conver- 
gent integral. 


Example 6. Investigate the convergence of the integral 
to 


sin x 
px 
Solution. Here, the integrand is an alternating function. We note that 
+a 
sin x l dx 1 |*9 1 
m||] Bt | Sour 1 =F 
sin x 


| ae converges. Whence it follows that the 


+o 
Therefore, the integral f P 
1 


given integral also converges. 


416 Ch. 11. The Definite Integral 


2. The integral of a discontinuous function. A function f(x) is 
defined and continuous when ax<x<c, and either not defined or 


discontinuous when x — c. In this case, one cannot speak of 
[4 


the integral f f(x)dx as the limit of integral sums, because f(x) 


is not continuous on the interval fa, c], and for this reason the 


limit may not exist. 


The integral f f(x)dx of the function f (x) discontinuous at the 


point c is defined as follows: 
c b 


Sf (x)dx— lim, i f(x) dx 


If the limit on the right exists, the integral is called an impro- 
per convergent integral, otherwise it is divergent. 

If the function f (x) is discontinuous at the left extremity of the 
interval [a, c] (that is, for x—a), then by definition 


[Fede = lim VE Codx 
a h>a+0 5% 


If the function f(x) is discontinuous at some point x= x, inside 
the interval (a, c], we put 


c Xo c 

| Fedr = | F (x) dx + Vr oodx 

a a Xo 

if both improper integrals on the right side of the equation exist. 
Example 7. Evaluate 


1 
f dx 
j Vi—x 
Solution. 
dx 


dx P b 
= lim =— lim 2y1—x 
f Vi—x Inu yi1—x b+1-0 l 
0 


0 
=— lim 2(V1—b—1)—2 
b=>1-0 


1 
Example 8. Evaluate the integral f$ 


-1 
Solution. Since inside the interval of integration there exists a point x=0 
where the integrand is discontinuous, the integral must be represented as the 


11.7 Improper Integrals 417 


sum of two terms: 


lim ne im Lẹ" —— im (z-A)-- 
£4 >-0 x £1 -0 X [7-1 e,2-0\& —l 
Thus, the integral diverges on the interval |—1, 0}: 
^ dx l 
im (Z=— tim (1-2)=« 
tac r0 V x f, +0 £a 
2 


And this means that the integral also diverges on the interval [O, 1]. 

Hence, the given integral diverges on the entire interval |—1, 1]. 

It should be noted that if we had begun to evaluate the given integral 
without paying attention to the discontinuity of the integrand at the point 
iouis the result would have been wrong. 
Indeed, 


1 
baat ji ee 
x x |-1 
-1 
which is impossible (Fig. 226). 


Note. If the function f(x), defined 
on the interval [a, b], has, within this 
interval, a finite number of points of 
discontinuity a,, a, ..., a,, then the 
integral of the function f(x) on the Fig. 296 
interval [a, b] is defined as follows: 


h a Ln b 
| Fax =) Eoo dx+ § fo)dx4-... + NICE 


an 


if each of the improper integrals on the right side of the equation 
converges. But if even one of these integrals diverges, then 
b 


 f (x) dx too is called divergent. 


a 

For determining the convergence of improper integrals of dis- 
continuous functions and for estimating their values, one can 
frequently make use of theorems similar to those used to estimate 
integrals with infinite limits. 

Theorem 1’. Lf on the interval [a, c] the functions f (x) and q (x) 
are discontinuous at the point c, and at all points of this interval 
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c 


the inequalities p(x) z» f (x) z» 0 hold and fp) dx converges, then 
a 


c 
f f(x ax also converges. 


Theorem 2’. /f on the interval [a, c] the functions f(x) and (x) 
are discontinuous at the point c, and at ali points of this interval 


the inequalities f (x)z» « (x) 20 hold and f @ (x) dx diverges, then 
a 
€ 


{ f(x)dx also diverges. 


° Theorem 3’. If f(x) is an alternating function on the interval 
{a, c] and discontinuous only at the point c, and the improper inte- 
[4 


gral ME (x)|dx of the absolute value of this function converges, 
a 


then the integral Waco dx of the function itself also converges. 
a 


Use is frequently made of jax E functions with which it is 


convenient to compare the functions under the sign of the improper 
integral. It is easy to verify that lam -dx converges fora < 1, 
and diverges for a >l. 


[4 
The same applies also to the integrals feud 
1 a 
pube 
y x48 
Solution. The integrand is discontinuous at the left extremity of the inter- 
l 
Yx' 
MET ne m 
Veta Vx 


Example 9. Does the integral dx converge? 


val |0, 1]. Comparing it with the function we have 


17, exists. Consequently, the improper integral of 


1 
The improper integral È 5 
0 


1 
a lesser function, that i-es dx, also exists. 
0 


Vx um 


11.8 Approximating Definite Integrals 419 


11.8 APPROXIMATING DEFINITE INTEGRALS 


At the end of Chapter 10 it was pointed out that not for every 
continuous function is its antiderivative, expressible in terms of 
elementary functions. In these cases, computation of definite inte- 
grals by the Newton-Leibniz formula is involved, and various 
methods of approximation are used to evaluate the definite inte- 
grals. The following are several methods of approximate integration 
based on the concept of a definite integral as the limit of a sum. 

l. Rectangular formula. Let a continuous function y =f (x) be 
given on an interval [a, b]. It is required to evaluate the definite 
integral 


b 
MICE 


Divide the interval [a, b] by the points a —x,, x,, X4, ..., X, =b 
into n equal parts of length Ax: 


Au ben 


Then denote by 4, Yı» Ua, +++» Ja-v Yn the values of the func- 
tion f(x) at the points x,, x,, Xa ..., x,; that is, 


Y =F (x), y, =f (x,), tty Yn = F (xn) 
Form the sums: 
YoAx + YAX eie b n 4x 
y,Ax+y,Ax+...+y,Ax 


Each of these sums is an integral sum of f(x) on the interval 
[a, b] and for this reason approximately expresses the integral 


b 
V ron dx e zu, E a Ha) (1) 


b—a 


b 
VF (x) dx mS" (yy tanto +n): (1) 


This is the rectangular formula. From Fig. 227 it is evident 
that if f(x) is a positive and increasing function, then formula (1) 
expresses the area of the step-like figure composed of "inside" 
rectangles, while formula (1') yields the area of the step-like figure 
composed of "outside" rectangles. 

The error made when calculating integrals by the rectangular 


formula diminishes with increasing n (that is, the smaller the di- 


visions Ax- trt) i 


27* 
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||. The trapezoidal rule. It is natural to expect that we will 
obtain a more exact value of the definite integral if we replace 
the curve y=f(x) not by a step-like line, as in the rectangular 
formula, but by an inscribed broken line (Fig. 228). Then the 
area of the curvilinear trapezoid aABb will be replaced by the 
sum of the areas of the rectilinear trapezoids bounded from above 


9| TFA £p, X, 556 


O| Zz954 X, Tz oZ; Inb T 


Fig. 227 Fig. 228 


by the chords AA,, A,A,, ..., A,-,B. Since the area of the first 
of these trapezoids is OTH Ax, the area of the second is nth: Ax, 
and so forth, so 


b 
Vi (nar (AG ax p Bee ary prt + fetes ax) 
or 
^ b 
VG dx e T (Ferne, p sss ua) (2) 


This is the trapezoidal formula (trapezoidal rule). Note that the 
number on the right of (2) is the arithmetic mean of the numbers 
in the right members of (1) and (1’). 

The choice of n is arbitrary. The greater this number, the smaller 


will be the division (subinterval) Ax=°—4 and the greater will 


be the accuracy with which the sum, written on the right side of 
the approximate equation (2), yields the value of the integral. 

Il. Parabolic formula (Simpson’s rule). Divide the interval 
[a, b] into an even number of parts n=2m. Replace the area of 
the curvilinear trapezoid, corresponding to the first two subinter- 
vals [x,, x,] and [x,, x,] and bounded by the given curve y — f (x), 
by the area of a curvilinear trapezoid such that is bounded by a 
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quadratic parabola passing through tnree points: 
M (Xor Yo), Mi (Xs Y1), Mss, Ya) 


and with an axis parallel to the y-axis (Fig. 229). We shall call 
this kind of curvilinear trapezoid a parabolic trapezoid. 
The equation of a parabola with axis parallel to the y-axis is 
of the form 
y = Ax? + Bx --C 


The coefficients A, B and C are uniquely determined from the 
condition that the parabola passes through three specified points. 
Analogous parabolas are constructed for other pairs of intervals as 
well. The sum of the areas of the parabolic trapezoids will yield 
the approximate value of the integral. 

Let us first compute the area of one parabolic trapezoid. 

Lemma. /f a curvilinear trapezoid is bounded by the parabola 


y= Ax?+ Bx+C 


the x-axis and two ordinates separated by a distance 2h, then its 
area is 


=4 (y, +4 +4) (3) 


where y, and y, are the extreme ordinates and y, is the ordinate 
of the curve at the midpoint of the interval. 


y 


" ysAax?«Bx«C 


ea d x d; 


Fig. 229 Fig. 230 


Pon Arrange an auxiliary coordinate system as shown in 
ig. ; 
The coefficients in the equation of the parabola y= Ax? -- Bx+C 
are determined from the following equations: 

if x, — —h, then y, = AP —Bh--C 

if x,=0, then y,= C 

if x,—h, then y,= Alt + Bh --C 


4) 
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Considering the coefficients A, B, C known, we determine the 
area of the parabolic trapezoid with the aid of a definite integral: 


h 
Se f (Ax?-+ Bx+C)dx= [y Cx|" = 3 An 6C) 
~h 


But from equalities (4) it follows that 


Y tH 49, 2Ah* + 6C 
Hence, 
h 
S= 3G. - 40 + V) 


which is what had to be proved. 

Let us come back to our basic problem (see Fig. 229). Using 
formula (3) we can write the following approximate equations 
(h = Ax): 


| Feo dx e Is Asp) 


VF (x) dx e Fe + Aye +y) 


Xem —2 


Adding the left and right sides, we get (on the left) the sought- 
for integral and (on the right) its approximate value: 


b 
fen dx = "s p js +2 +40, 


T + 2Yam—2 + 4n -1 + Yom) (5) 
or 


b 
(Foo dx mS [s eus +2 s HH- Hana) 
a 

Ht Aa T us ee Uo -i)] 
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This is Simpson’s formula (rule). 
Here, the number of division points 
2m is arbitrary; but the more of 
them there are, the more accura- 
tely the sum on the right side 
of (5) yields the value of the in- 
tegral.* 


Example. Evaluate approximately 


2 
In2 =f ER 
x 
1 
Solution. Divide the interval [1, 2] into 10 equal parts (Fig. 231). Assuming 
2—1 
Ax—g 70! 


we make a table of the values of the integrand: 


yo = 1.00000 © Ya = 0.62500 
Yı = 0.90909 44 = 0.58824 


ya = 0.83333 Ys = 0.55556 
Ja = 0.76923 Jg = 0.52632 
Yy, — 0.71429 J1o = 0.50000 
yy = 0.66667 


I. By the first rectangular formula (1) we get 


2 
(2 0.1 (Yat Yı + -+ Ya) = 0.1 -7.18773 = 0.71877 
1 


By the second rectangular formula (1’) we get 
2 
IE: & 0.1 (i y Jio) = 0.1-6.68773 = 0.66877 
1 


It follows directly from Fig. 231 that in this case the first formula yields 
the value of the integral with an excess, the second, with a defect. 


* To find out how many division points are needed to compute an integral 
to the desired number of decimal places: one can make use of formulas for 
estimating the error resulting from approximating the integral. We do not give 
these estimates here. The reader will find them in more advanced courses of 
analysis: see, for example, Fikhtengolts, Course of Differential and Integral 
Calculus, 1962, Vol. 11, Ch. IX, Sec. 5. (in Russian). 
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II. By the trapezoidal rule (2), we have 


2 
(2 ~ 0.1 ( ! +25 + 6.18773 ) — 0.69377 
1 


HH. By Simpson's rule (5), we have 
i dx _ 0.1 
x : 
VS ege lot ot 20s Ha - Yet Ys) 4 (Yt d od] 
1 
=o (1 + 0.5 4- 2-2.72818 + 4 -3.45955) = 0.69315 


2 
Actually, In 2= Z —0.6931472 (to seven decimal places). 


1 : 
Thus, when dividing the interval [0, 1] into 10 parts by Simpson’s rule, 
we get five significant decimals; by the trapezoidal rule, only three; and by 
the rectangular formula, we are sure only of the first decimal. 


11.9 CHEBYSHEV'S FORMULA 


In engineering computations, use is frequently made of Cheby- 
shev’s formula of approximate integration. 
b 


Once again, let it be required to compute | F(x) de. 
Replace the integrand by the Lagrange interpolation polyno- 
mial P(x) (Sec. 7.9) and take certain n values of the function 


on the interval [a, b]: f (x), f 0S), ..., f(x), where xy, X, ..., x, 
are any points of the interval [a, 5]: 


_ (x— Xp) (x — x3). ..(x— Xn) 
T0 (n) (n nu < (X1 Xn) F(x) 
4 ee f 03) 


Xo — X1) (X — Xa). . . (Xo — Xn) 


-e e ot 9m tm 09 9$ 5$ 5$; 


oy (x— x1) (¥— x9). . -(X¥—Xn-1) f (xa) (1) 


Xn — X1) (Xn — X2). - (Xn —Xn-1) 


We get the following approximate formula of integration: 
b b 
f F(x) dx = f P (x)dx (2) 
a a 
After some computation it takes the form 


b 
V EG) dx = Cyf (a) + Caf Oa) + - + Caf (Xp) (3) 
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where the coefficients C; are calculated by the formulas 


b 
(LG oix) (xit). (xx) 
C; f ; x (4) 


EV X Xi— Xi). 6 .(X~— Xi 21) (Xi—Xxi+ı)e. (xj;—Xn) 


Formula (3) is cumbersome and inconvenient for computation 
because the coefficients C; are expressed by complex fractions. 

Chebyshev posed the inverse problem: epecily not the abscissas 
Xy Xos ..., X4 but the coefficients C,, C,, ..., C, and determine 
the abscissas x,, x, ..., Xn 

The coefficients C; are specified so that formula (3) should be 
as simple as possible for computation. This will obviously occur 
when all the coefficients C; are equal: 


[oM EO On 


If we denote the total value of the coefficients C,, C,, ..., C, 
by C,, formula (3) will take the form 
b 


| F(x) dx z C, (f (ea) +E 03) - - -- FF 08] (5) 


Formula (5) is, generally speaking, an approximate equation, but 
if f(x) is a polynomial of degree not higher than n—1, then the 
equation. will be exact. This circumstance is what permits deter- 
mining the quantities Cp, x,, Xy, ..., Xy. 

To obtain a formula that is convenient for any interval of in- 
tegration, let us transform the interval of integration [a, 6] into 
the interval [—1, 1]. To do this, put 


| La-db 
~ 2 


2 


then for / 2 —1 we will have x =a, for t=1, x—b. 
Hence, 


frod! Ga Tina zem 


where p(t) denotes the function of ¢ under the integral sign. Thus, 
the problem of integrating the given function f(x) on the inter- 
val [a, b] can always be pour to integrating some other func- 
tion p(x) on the interval [—1, 

To summarize, then, the PD has reduced to choosing in: 
the formula 


1 
j (x) dx = C, [f (x1) + f (9) + +F (en) (6) 
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the numbers Cas x,, X2, ..., x, so that this formula will be exact 
for any function f(x) of the form 
f (X) = a, + ayx + ay +... a, yx"? (7) 


It will be noted that 


1 1 
f f (x) dx = j (a, + ax 4- a,x* +... - a, .,x"7!) dx 
-1 RE 


2 (a3 +R. open) if n is odd 
= (8) 


2 (a, +4 +. ep ct) if n is even 


On the other hand, the sum on the right side of (6) will, on the 
basis of (7), be equal to 


C, [na, + Ay (X, H Xs to FX n) + Og Q0 X8 + e d x8) 
T...aQ2a GT x»... x2] (9) 


Equating expressions (8) and (9), we get an equation that should 
hold for any a, Qis à, ..., Q4-, 
2 (a, 3 ERE eee) m C Ina, tay (Hat E) 
pa, (E+E sss Ex) Hess Hana QT X17 4e... 4E XE] 
Equate the coefficients of a,, Qu, à, as, ..., a,-, on the left 
and right sides of the equation: 
2=C,n or C,== 
xX, +4,+...+x,=0 
xe xi+ eee $ XZ = 30,7 3 
etx8+...+x8=0 
Mt. tet T ge 


e o a © © o c òo ù ù ù o 


(10) 


From these n—1 equations we find the abscissas x,, Xa, ..., X,. 
These solutions were found by Chebyshev for various values of n. 
The following solutions are those that he found for cases when 
the number of intermediate points n is equal to 3, 4, 5, 6, 7, 9: 


Number of 
ordinates n 


Thus, on the interval [—1, 
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uix 


Values of abscissas 
SU Xg, s. Xn 


xı = —X3 = 0.707107 
X9 —0 


x, = —x, = 0.794654 
Xa = —x3 = 0.187592 


xı = —2x, = 0.832498 
X = — x4 = 0.374541 
X3=0 


Xi = —Xx$ = 0.866247 
Xa = — xy = 0.422519 
X = —x, = 0.266635 


x; = —X, = 0.883862 

X = — Xs = 0.529657 

Xg = —%, = 0.323912 
x,=0 


E 


X, = — x = 0.911589 

X = —X, = 0.601019 

Xg = —X, = 0.528762 

X4 = — Xe = 0. 167906 
x,=0 


ted by the following Chebyshev formula: 


1 
(reas z (f(x) +f 09) Tr --. +f (x,)] 
-1 


where n is one of the numbers 3, 4, 5, 6, 7 or 9, and x, . 


427 


1], an integral can be approxima: 


eS 


are the numbers given in the table. Here, n cannot be 8 or any 
number exceeding 9, for then the system of equations (10) yields 


imaginary roots. 
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When the given integral has limits of integration a and b, the 
Chebyshev formula takes on the form 


b 
Vp (x) dx = FX) E EOG)- HEX) 


where X, 2 PS tn (i—1, 2, ..., n) and x; have the values 


given in the table. 


The following example illustrates the use of Chebyshev's approx- 
imation formula for calculating an integral. 


2 
Example. Evaluate IT 2). 
1 


Solution. First, by a change of variable, transform this integral into a new 
one with limits of integration —1 and 1: 


142, 2=—1, 3,0 3t 
peg toa ear a 


di 


2 1 
dx dt 
x J3+t 
“1 


Compute the latter integral by Chebyshev’s formula, taking n —3: 


Then 


1 
f f(t) di 3. [f (0.707107) +f (0) +- F (—0.707107)] 
-1 


Since 
1 1 
1 
l 1 
[(— 0.707107) — —À—7157 =F 357895 - 430130 
we have 
^ do 9 
f FET =F (0-269752 -+0.333333+ 0.436130) 
-i - 1.039215 = 0.692810 a: 0.693 


Comparing this result with the results of computation using the rectangular 
formulas, the trapezoidal rule, and Simpson's rule (see the example in the 
preceding section), we note that the result given by Chebyshev's formula (with 
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three intermediate points) is in better agreement with the true value of the 
integral than the result obtained by the trapezoidal rule (with nine interme- 
diate points). 


The theory of approximation of integrals was further developed 
in the works of Academician A. N. Krylov (1863-1945). 


11.10 INTEGRALS DEPENDENT ON A PARAMETER. 
THE GAMMA FUNCTION 


Differentiating integrals dependent on a parameter. Suppose we' 
have an integral 
b 
Ho) = f f(x, eg dx () 
a 
in which the integrand is dependent upon some parameter a. If 
the parameter «o varies, then the value of the definite integral 
will also vary. Thus the definite integral is a function of a; we 
can therefore denote it by / (a). 
1. Suppose that f(x, a) and f,(x, a) are continuous functions 
when 
cx<a<d andaxx<b (2) 


Find the derivative of the integral with respect to the parame- 


ter a: 
lim = Ia (a) 
Aa -> 0 


In finding this derivative we note that 


1 (a + Aa) —1 (a) 
DUCTUS 
I (a-- Aa)—1 [C l 
arao L| fje, a+ Ao) dx— | f(x, zl 
-a a 


f(x, a-+4a)— f (x, a) dx 
Aa 


R835 


Applying the Lagrange theorem to the integrand we have 
Heatta hE o .— f(x, a +0 Aa) 


where 0 0 «1. Since fa(x, «) is continuous in the closed do- 
main (2), we have 
fa (x, &.-- 9 Aa) = fa (x, a)-+e 


where the quantity e, which depends on x, a, Aa, approaches 
zero as Aa — 0. 
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Thus, 


b b b 
LOHED LD L È [fa (x, a) +e) dx= È fa (x, a)dx+ f edx 


a 
Passing to the limit as Aa — 0, we have * 


lim I (a-+- o md (a) 
4a>0 B 


b 
- fs (e) =) fal ade 
or 


b £ b 
lie ajar| =§ fa (x, a) dx 


This formula is called the Leibniz formula. 
2. Now suppose that in the integral (1) the limits of integra- 
tion a and b are functions of a: 
b (a) 
1 (9) 29 [a, a(a), o(a] = V F(x, o)dx a) 


a (a) 


Q [a, a(a), b(a)] is a composite function of a, and a and b are 
intermediate arguments. To find the derivative of /(a), apply the 
rule for differentiating a composite function of several variables 
(see Sec. 8.10): 


? odo 0o da do db 
YQ) = ga t ta da! 05 da (3) 


By the theorem on the differentiation of a definite integral 
with respect to a variable upper limit (see Sec. 11.4) we get 


b 

Safe «) dx — f [b (c), a] 
b a 

Ge =e | Fes dx — az (TG a) dx —f lala), a] 
a b 


b 
* The integrand in the integral / — f e da approaches zero as Aœ — 0. From 
a 
the fact that the integrand approaches zero at each point it does not always 


follow that the integral also approaches zero. However, in the given case, 
I approaches zero as Aa — 0. We accept this fact without proof. 
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Finally, to evaluate se use the above-derived Leibniz formula: 
om d 
37 fa (x, a) dxe 
a 


Substituting into (3) the expressions obtained for the derivatives, 
we have 
b (a) db da 
In(a)= È fate, a)dx+f[b(a), a) f la, a A) 
a (a) 
Using the Leibniz formula it is possible to compute certain 
definite integrals. 
Example. Evaluate the integral 


o 


I (a) a g- x Sn 8x e 
x 
Solution. First note that it is impossible to compute the integral directly, 
because the antiderivative of the function íi is not expressible in 


terms of elementary functions. To compute this integral we shall consider it 
as a function of the parameter a. Then its derivative with respect to a is 
found from the above-derived Leibniz formula *: 


a 


[4 ? 7 e 
l' (a= e-x 3I OX || dx= | e-* cos axdx 
x 
0 


But the latter integral is readily evaluated by means of elementary functions; 
"m 1 
it is equal to laa 


. Therefore, 
l (a) bt. 
[EN 
Integrating the identity obtained, we find / (a): 
I (a) — arctan a +C 
We have C to determine now. To do this, we note that 


o z œ% 
1) f e-s EE arm l'oaso 
0 0 


* Leibniz’ formula was derived on the assumption that the limits of integra- 
tion a and 6 are finite. However, in this case Leibniz’ formula also holds, 
even though one of the limits of integration is equal to infinity. For the condi- 
tions under which differentiation of improper integrals with respect to a para- 
meter is permissible: See G. M. Fikhtengolts, Course of Differential and Integ- 
ral Calculus, Fizmatgiz, 1962, Vol. I1, Ch. XIV, Sec. 3 (in Russian). 


432 Ch. 11. The Definite Integral 


Besides, arctan 0—0. Substituting into (5) a=0, we get 
I (0) = arctan 04-C 


whence C—0. Hence, for any value of œ we have /(a)=<arctana, that is, 
wo 
(e STA dx arctan a 


0 


Example 2. The gamma function. 

We consider an integral dependent on a parameter a, 
o 
f x1-le-* dx (6) 
0 


and we will show that this improper integral exists (converges) for œ > 0. We 
represent it in the form of a sum 


© 1 œ 
f x1-le- X dx= f x1-le-* dx + f x1-1e-* dx 
0 0 1 


The first integral on the right converges, since 
1 1 
0« Veces « Lr 
$ : 


The second integral likewise converges. Indeed, let n be an integer such that 
n>a—l. Then clearly 


oo e 


0« (nctendx « (ane dx « o 
1 


Integrate the latter integral by parts noting that 
lm — —0 (7) 


x> +0 
for an arbitrary positive integer k. Thus, integral (6) defines a certain function @. 
This function is denoted by T (a) and is called the gamma function: 


T (a)= | ?-1e-* dx (8) 
0 


It is widely used in applied mathematics. Let us find the values of T (x) for 
integral a. For a=1 we have 


o 
r() = fe-sdx—l (9) 
0 
Let the integer a > 1. We integrate by parts: 


a W 
T (a)= f xe-le-* dx = — xe te-* | ? 4 (a— 1) ( xt 2e-¥ dx 
0 0 
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or, taking into account (7), 
T (2) =(a—1)T (a—1) (10) 
By (10) and (9), we find that for a=n e 
T (n)2(n—1)! (11) 


11.11 INTEGRATION OF A COMPLEX FUNCTION OF A REAL VARIABLE 


In Sec. 7.4 we defined a complex function f (x) =u (x) + iv (x) 
of a real variable x and also its derivative /’ (x) =w' (x) + iv’ (x). 
Definition. A function F (x) =U (x)+ iV (x) is called an antide- 
rivative of a complex function of a real variable f(x) if 
F’ (x) = F(x) (1) 
that is, if 
U’ (x) -- iV (x) =u (x) + iv (x) (2) 
From (2) it follows that U’(x)=u(x), V'(x)—-v(x) that is, 
U (x) is an antiderivative of u(x) and V(x) is an antiderivative 
of v (x). 
] It follows, from this definition and from the remark, that if 
F (x) =U (x) J- iV (x) is an antiderivative of the function f(x), then 
any antiderivative of f(x) is of the form F(x)+C, where C isan 


arbitrary complex constant. We will call the expression F(x)+C 
the indefinite integral of a complex function of a real variable and 
we will write 


| Fi) dx= f u(x) dx ci v (o dx — F (x) +C (3) 


The definite integral of a complex function of a real variable, 
Fo) =u(x)+iv(x), is defined as follows: 


b b b 
| F(x) dx =f u(x) dx ci o (x)dx (4) 


a a a 


This definition does not contradict and is in full agreement 
with the definition of the definite integral as the limit of a sum. 


Exercises on Chapter 11 


1. Form the Integral sum s, and pass to the limit to compute the follow- 


ing definite integrals EE dx. Hint. Divide the interval [a, b] into n parts by 
a 
i*—a* 
3-' 


the points x;--agí (i=0, 1, 2, ..., n), where q= y Ans, 


28—2081 
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b 
2. (£, where 0 <a < b. Ans. n2. Hint. Divide the interval [a, 6) in 


a 
the same way as in the preceding exercise. 


3. f Vx dx. Ans. $ aon) Hint. See Exercise 2. 
a 


b 
4. f sin x dx. Ans. cos a— cos b. 
a 
Hint. First establish the following identity: 
sin a+ sin (a+A)-+sin (a+ 2h) 4- . . . -- sin [a+ (n — 1) A] 


. cos (a—h) — cos (a + nh) 
uS 2sin h 


To do this, multiply and divide all the terms of the left side by sinh and 
replace the product of sines by the difference of cosines. 


5. f cos x dx. Ans. sin b—sin a. 
a 
Using the Newton-Leibniz formula, compute the following definite integrals: 


ELA 
2 
e— 1. 8. È sin xax. Ans. 1. 
0 
n 
3 


x 


LE 

EN 

. f dx . Ans. T. 11. | no Ans. in 2. 
0 

dx 14. i Ans. 2sin?Ž. 
x 2 


= 
2 

EU ie: (S Ans. ln(2z—1). 17. f cos? x dx. 
ò 


n 
E 
n me n 
F: 18. f sin xdx. Ans. 1 
0 
Evaluate the following integrals applying the indicated substitutions: 


n 
l dx x 
i 2 3xX— — E — = 
19. | sin x cos? xdx, cosx=t. Ans. 7: 20. Es eX tan 2 t. 
0 


Sa 0/4 
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= 3 V2 _ ae | 
2--4x—1*. Ans. = fe 


5 
| 93. (Pw, x—l=ł?. Ans. 2(2—arctan 2). 
1 


x—taní. Ans. 1 


EA n 
^ d 1 H d 
o 82 Ld _ cospdp ^. ug 
24. f =—, z=—. Ans. 25. fs 6—8sin pF sin? g ' sin o — t. 
3 0 
E 


1 1 
Prove that 26. {= (1—x) dx= f x^ (1 — x)” dx (m>0, a> 0). 
0 0 


b b a a 
1 
27. \ f(x)dx = Vf (a+b—x)dx. 28. \ f (x?) dx=— F (x?) dx. 


Evaluate the following improper integrals: 


1 e o 
^" xdx £ dx n 

29. | V Ans. 1. 30. fe *dx. Ans. 1. 81. IE . Ans. 55 @ > 0). 
0 0 0 


e 1 
WE. M Ans. =. 33. FI Ans. l . 34. ILS Ans. —1. 

1 0 

zt 


1 
0 
e 

35. f æsin xdx. Ans. The integral diverges. 36. f Vi Ans. The integral 
0 


+o l 2 
: dx dx 3 dx 
diverges. 37. arx Ans. n. s. | 3 . Ans. 7: sa Ans. The 
-0 0 
@ 1 
integral diverges. 40. [vs Ans. =. 41. EI Ans. The integral di- 
xyx*—1 2 xt 
e b P eo 
verges. 42. fen sin bx dx (a » 0). Ans. gp 43. fe cos bx dx (a » 0). 
0 0 
a 
Ans. gi p 


Evaluate the following integrals approximately: 


44 ns (2 by the trapezoidal rule and by Simpson's rule (n—12). 


i 
Ans. 1.6182 (by the trapezoidal rule), 1.6098 (by  Simpson's rule). 
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45. f x8dx by the trapezoidal rule and by Simpson’s rule (n= 10). 
i 
1 


Ans. 3690, 3660. 46. | V 1— x3 dx by the trapezoidal rule (n— 6). Ans. 0.8109. 
10 

47. E 7 by Simpson's rule (n= 4). Ans. 0.8111. 48. j logigxdx by the 

basccaidal rule and by Simpson's rule (n= 10). Ans. 6.0656, 6.0896. 49. Eva- 


luate zx from the relation i-a applying Simpson's rule (n= 10). 
0 


LS 
2 


Ans. 3.14159. 50. (Eas. by Simpson's rule (n—10). Ans. 1.371. 51. Eva- 


0 


oe 
luate Vern dx for integral n» 0 by proceeding from the equation 
0 


e-3* a=} where a>0. Ans. n! 52. Proceeding from equation 


dx ARE A 1-35... (2n —1) 
(3 4- 1)n*1* “2 2^n| 


Olg 9738 


e 
dx nx ; 
ara a Yz' evaluate the integral f 
53. Evaluate the integral |a Ans. In (1-- a) (a » — 1). 54. Utilizing 
1 1 
the equation pe del, compute the integral E x)k dx. 


CHAPTER 12 


GEOMETRIC AND MECHANICAL APPLICATIONS 
l OF THE DEFINITE INTEGRAL 


12.1 COMPUTING AREAS IN RECTANGULAR COORDINATES 


If on the interval (a, 6] the function f (x) >0, then, as we know 
from Sec. 11.2, the area of a curvilinear trapezoid bounded by the 
curve y= f(x), the x-axis, and the straight lines x —a and x-b 
(Fig. 214) is 

b 
Q- Vio) dx () 


b 
If f(x) <0 [a,b], then the definite integral f f (x) dx is also <0. 


a 
It is equal, in absolute value, to the area Q corresponding to the 
curvilinear trapezoid: 


If f(x) changes sign on the interval [a, b] a finite number of 
times, then we break up the integral throughout [a, b] into the 
sum of integrals over the subintervals. 
The integral will be positive on those 
subintervals where f(x) >>0, and nega- 
tive where f(x)<0. The integral over 
the entire interval will yield the differ- 
ence of the areas above and below the 
x-axis (Fig. 232). To find the sum of 
the areas in the ordinary sense, one has Fig. 232 
to find the sum of the absolute values 
of the integrals over the above-indicated subintervals or compute 
the integral 


Q= |f œ) dx 


Example 1. Compute the area Q bounded by the sine curve y=sinx and 
the x-axis, for 0 <x «2x (Fig. 233). 
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Solution. Since sin x a0 when O<x<n and sinx<0O when zm « x« 2s, 
we have 
n 22 2n 
Q— (sin xdx+| $ sin x dx| = | | sin x | dx 
0 n 0 
au 


f sin x dx = — cos x |3=— (cos nm— cos 0) = — (—1— 1) =2 
0 
2n 


A 2 ; 
f sin x dx = — cos x [^ = — (cos 27 — cos 1) =— 2 


Consequently, Q =2 +| —2|— 4. 


« f(x) 


y-sinr 


Fig. 233 Fig. 234 


If one needs to compute the area bounded by the curves y — f, (x), 
y — f, (x) and the ordinates x =a, x —b, then provided f, (x) >f, (x) 
we will obviously have (Fig. 234) 


b b 


b 
Q- V o ax— V a dx = VIF 00 — fa 09] dx (2) 


a a a 
Example 2. Compute the area bounded by the curves (Fig. 235) 
y= V x and y=x? 


Solution. Find the points of intersection of the curves: Vx-», x=x!, 
whence x; —0, x4— l. 


Therefore, 
à : 2 1 æj 2 1 1 
a —(gdx— Lutys) gy ey) |r en 
Q Vee yen jos x) dx TH 3,73-373 


Now let us compute the area of the curvilinear trapezoid bounded 
by a curve represented by parametric equations (Fig. 236): 


x—9(t), y —(t) (3) 


where a «:£ «tp and q (o) —a, q(p)-—b. Let equations (3) define 
some function y= f(x) on the interval [a, b] and, consequently, 


12.1 Computing Areas in Rectangular Coordinates 439 


the area of the curvilinear trapezoid may be computed from the 
formula 
b b 


Q= V ro) dx f yax 


98(8) 


Fig. 235 Fig. 236 


Change the variable in this integral: 
x=(t), dx—q'(t)dt 


From (3) we have 
y=f(x) =f [p ()] =4 (i) 
Consequently, 
B 
Q=§ YOg (dt (4) 


a 


This is the formula for computing the area of a curvilinear tra- 
pezoid bounded by a curve represented parametrically. 
Example 3. Compute the area of a region bounded by the ellipse 


x=acost, y=bsint 


Solution. Compute the area of the upper half of the ellipse and double it. 
Here, x varies from — a to +a, and so ¢ varies between x and 0, 


N) 0 a 
Q-21 (b sin t) (—asin t dt) == — 2ab È sin? t dt —2ab Í sin? t dt 
Ei a à 


E 
1 — cos 2t t  sin2t]a 
0 


Example 4. Compute the area bounded by the x-axis and an arch of the 
cycloi 
x —a (t—sin f), y -a(1—cos t) 


Solution. The variation of x from 0 to 2za corresponds to the variation of ¢ 
from 0 to 27. 
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From (4) we have 


2n 2n 
Q- f a (1— cos f) a (1— cos f) dt =a? | (1 — cos £)? dt 
0 0 


Qn 2n Qn 
mal ai—21 cos t dt f cota | 


0 0 0 
2n 2n 27 


2n 
Vat. f cos t di —0, f cost tat (AE OS yn 
0 0 0 


We finally get 
Q =a? (2n + n) = 3na? 


12.2 THE AREA OF A CURVILINEAR SECTOR IN POLAR COORDINATES 


Suppose in a polar coordinate system we have a curve given 
by the equation 
p=f (8) 


where { (8) is a continuous function for a <0 « p. 

Let us determine the area of the sector OAB bounded by the 
curve p —/ (0) and by the radius vectors 0 —« and 0 — f. 

Divide the given area by radius vectors 0, =a, 0—0,, ..., 0,—p 
into n parts. Denote by A06,, A6,, ..., AO, the angles between 
the radius vectors that we have drawn (Fig. 237). 


Fig. 237 Fig. 238 


Denote by p; the length of a radius vector corresponding to some 
angle 0, between 0;., and 6;. 

Let us consider the circular sector with radius p; and central angle 
A0;. Its area will be 
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The sum 


a 


Q,- 7 LA => I Gd]? A6, 


will yield the area of the “step-like” sector. 

Since this sum is an integral sum of the function p? = [f (0)]* 
on the interval e<6<f, its limit, as max A0; — 0, is the defi- 
nite integral 


1f do 
2J 


It is not dependent on which radius vector p; we take inside the 
angle A0;. It is natural to consider this limit the sought-for area 
of the figure *. 

Thus, the area of the sector OAB is 


6 
\ Q=7 [ede (1) 
or i 
i B 
Q- 3 V [FO] 40 a’) 


Example. Compute the area bounded by the lemniscate p=a Y cos 20 
(Fig. 238). 
Solution. The radius vector will describe one fourth of the sought-for area 


if O varies between 0 and i 
n 


A n 
1 T 1 a 2sin20|4 a3 
EE 2740 — 3.92 ae sn =o 
Q=- fo do =La È cos 26 d0=$ |, 73 
0 


Hence 


12.3 THE ARC LENGTH OF A CURVE 


1. The arc length of a curve in rectangular coordinates. Let a 
curve be given by the equation y = f(x) in rectangular coordinates 
in a plane. 

Let us find the length of the arc AB of this curve between the 
vertical straight lines x=a and x=b (Fig. 239). 


* We could show that this determination of the area does not contradict that 
given earlier. In other words, if one computes the area of a curvilinear sector 
by means of curvilinear trapezoids, the result will be the same. 
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The definition of arc length was given in Sec. 6.1. Let us recall 
that definition. On an arc AB take points A M My. so, 
M,, ..., B with abscissas x,»=a, X,, Xs, ..., <... XQ, b and 
draw chords AM,, MM, scis My ye 
whose lengths we shall denote by As,, 
As,, ..., As,, respectively. This gives 
-the broken line AM,M,:..M,-,B ins- 
cribed in the arc AB. The length of the 
broken line is 


S, = > As; 


Fig. 239 The length s of the arc AB is the 

limit which the length of the inscribed 

broken line approaches when the length of its greatest segment 
approaches zero: 


s= lim DAs, (1) 


max Asj>0 i=l 


We shall now prove that if on the interval ax x «cb the func- 
tion f(x) and its derivative f' (x) are continuous, then this limit 
exists. At the same time we shall specify a technique for computing 
the arc length. 

We introduce the notation 


Ay; = f (x) —f (xi-1) 
Then 
As, =V (Sx (Agi. V. ie (8E) dx, 


By Lagrange's theorem we have 
Ayi [)—P6i-9 p (e) 
$ 


Axi Xj—Xi-1 
where 
Xii € 5i € xi 


As; — V 1+ [F (£)]* Ax; 
Thus, the length of an inscribed broken line is 
n 
s- D VIF GJ Ax, 


It is given that f’ (x) is continuous; hence, the function V 1+ [F (x)]? 
is also continuous. Therefore, this integral sum has a limit that 


Hence, 


12.3 The Arc Length of a Curve 443 


is equal to a definite integral: 
s= lim p> Viti ED Ax; =| Or (x)]? dx 
max Ax; > 


We thus have a formula for pa the arc length: 


s= (VIFF OR VIFF or ay ias (2) 


Note 1. Using this formula, it is possible to obtain the derivative 
of the arc length with respect to the abscissa. If we consider the 
upper limit of integration as variable and denote it by x (we 
shall not change the variable of integration), then the arc length 
s will be a function of x: 


i2 y t (RE) a 


Differentiating this integral with respect to the upper limit, we 


obtain 
-Vn o 


This formula was derived in Sec. 6.1 on certain other assump- 
tions. 
Example 1. Determine the circumference of the circle 
x2 y? =r? 


Solution. First compute the length of a fourth part of the circumference 
lying in the first quadrant. Then the equation of the arc AB will be 


y-Vri—x 
whence 


Consequently, 


r r 
1 V xi r S xr D 
Fy =f LA a- (te dx =r arcsin — oT 
0 


The length of the circumference is s=2nr. 


Let us now find the arc length of a curve when the equation 
of the curve is represented in parametric form: 


x=(t), y—w(t) (exits p) (4) 
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where g(t) and w(t) are continuous functions with continuous de- 
rivatives, and q'(£) does not vanish in the given interval. In this 
case, equations (4) define a function y=f(x) which is continuous 
and has a continuous derivative: 


dy _ V (t) 
dx  q'() 
Let a—9(a), b —«q(). Then substituting in the integral (2) 
-e(Q) 
dx — q' (t) dt 


we TU 


B 
ej y - [28] 1+ [S5 v at, or s=|\VIPOr+ Ww Ord 6 


Note 2. It may be proved that formula (5) holds also for curves 
that are crossed by vertical lines in more than one point (in 
particular, for closed curves), provided that both derivatives q' (f) 
and w’(¢) are continuous at all points of the curve. 


Example 2. Compute the length of the astroid: 
x=acos? t, y--asin?t 


Solution. Since the curve is symmetric about both coordinate axes, we shall 
m ope the length of a fourth part of it located in the first quadrant. 
We find 


poe ee 2 
di 3a cos? ¢ sin t 
E 


dy — jd 
di ==3a sin’? cos f 


The parameter ¢ will vary from 0 to +: Hence 


S n 
f 2 2 
rudem f V 9a? cos? t sin? t + 9a? sin? ¢ cos? ¢ dt —3a f V cos? t sin? t dt 
0 0 


3t 
2 


n 
=a [ sin ¢ cos £ dt = 3a H ? =% » s=6a 
0 
Note 3. If a space curve is represented by the parametric equations 
x= p(t), y=p(t), z—x(t) (6) 
where ax<t<f (see Sec. 9.1), then the length of its arc is 


defined (in db same way as for a plane arc) as the limit which 
the length of an inscribed broken line approaches when the length 
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of the greatest segment approaches zero. If the functions q (f), 
p(t), and y(¢) are continuous and have continuous derivatives on 
an interval [a, p], then the curve has a definite length (that is, 
it a the above-mentioned limit) which*is computed from the 
formula 


B 
s= VW Te GE ROT De OP dt (7) 


This result we accept without proof. 
Example 3. Compute the arc length of the helix 
x=acost, y=asint, z=amt 
as t varies from 0 to 27. 
Solution. From the given equations we have 
dx=— asin tdt, dy=acostdt, dz=amdt 
Substituting into formula (7), we have 
2x 2n 
s=f V a? sin? t +a? cos? t -F a?m? dt =a f VIF mi dt =2na VIF mi 
0 0 


2. The arc length of a curve in polar coordinates. Given (in 
polar coordinates) the equation of the curve 


p =f (8) (8) 
where p is the radius vector and 0 is the vectorial (polar) angle. 


Let us write the formulas for passing from polar coordinates 
to Cartesian coordinates: 


x—pcos0, gy-psinO 
If in place of p we put its expression (8) in terms of 0, we get 
the equations 
x-—f(0)cos0, y-—f(0)sin0 
These equations may be regarded as the parametric equations 
of the curve and we can apply formula (5) for computing the arc 


length. To do this, find the derivatives of x and y with respect 
to the parameter 0: 


f (0) cos 9 — f (0) sin 8 
-e (0) sin 0 + f (6) cos 0 
Then 
(4: -(46y -ir yr - t o - r4 
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E Hence, A 
s- VV pF pio 
8o 


L 


p =a (1+ cos 8) 


p=a(t+cos 8) (Fig. 240). 


we get half the sought-for length. 
Fig. 240 p'=— asin 0. Hence, 


V a? (1 4- cos 0)? +a? sin? 0d0 


2 


an 
I 


V2+2 cos 0 d0 


4a 


T 


Ji 
d 
otea Seay 93a 


0 . 8 |x 
cos yz 498a sin $ [=a 


Example 5. Compute the length of the ellipse 


x=acost 
: Oz f «2x 
y-—bsint 


assuming that a > b. 


Example 4. Find the length of the cardioid 


Varying the vectorial angle 0 from 0 to x, 


Here, 


Solution. We take advantage of formula (5), first computing i the arc 
length; that is, the length of the arc that corresponds to a variation of the 


parameter from ¢=0 to t=: 


V a (1 — cos? t) -F b? cos? t dt = 


oc via 


AT 
2 
={ V a? sin? t +b? cos? t dt 
6 
m 
* 
j 


V 1—&3 cos? ( dt 


o n]a 


n 
2 MM ce 
2. p2 
=a f V 1-3 cos?! dt =a 
0 


V a? — (a? — b?) cos? 1 dt 
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VE 
where k ster < 1. Hence, 


ELA 

2 . 
s=4a f V 1 — k? cos? t dt 

0 


The only thing that remains is to compute the last integral. But we know that 
it is not expressible in elementary functions (see Sec. 10.14). This integral can 
be computed only by approximate methods (by Simpson’s rule, for example). 

For instance, if the semi-major axis of an ellipse is equal to 5 and the 


semi-minor axis is 4, then k—$ , and the circumference of the ellipse is 


n 
z7 
353 
$—4.5 i-(3) cos? t dt 
0 


Computing this integral by Simpson’s rule (by dividing the interval [o. £l 


into four parts ) we get an approximate value of the integral: 
3 


2 


f V 1-2 cost at z 1.298 


0 


and so the length of the arc of the entire ellipse is approximately equal to 
s = 25.96 units of length. 


12.4 COMPUTING THE VOLUME OF A SOLID FROM THE AREAS 
OF PARALLEL SECTIONS (VOLUMES BY SLICING) 


Suppose we have some solid T. Let us assume that we know 
the area of any section of this solid made by a plane perpendic- 
ular to the x-axis (Fig. 241). This area 
will depend on the position of the cut- 
ting plane; that is, it will be a function 
of x: 


Q =Q (x) 


We assume that Q (x) is a continuous .|.7 
function of x and calculate the volume 
of the body. 

Draw the planes x—x,—a, x-—x, 
X—XQ. 4 X—X,—b. 

These planes will cut the solid up into layers (slices). 

In each subinterval x;_,<x<x; we choose an arbitrary point 
§, and for each value i=1, 2, ..., n we construct a cylindrical 
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body, the generatrix of which is parallel to the x-axis, while the 
directrix is the boundary of the slice of the solid T made by the 
plane x =§,. 

The volume of such an elementary cylinder, the area of the 
base of which is 


RE) Gr, S E xi) 
and the altitude Ax;, i 
Q (E;) Ax; 


The volume of all the cylinders will be 
0, = p Q (&) AX; 


The limit of this sum as max Ax;—0 (if it exists) is the 
volume of the given solid: 


v= lim Y QE) Ax, 


max Ax; > 0 i=1 


Since o, is obviously the integral sum of the continuous function 
Q(x) on the interval a xzx «zb, the indicated limit exists and is 
expressed by the definite integral 

b 


= | Q(x) dx (1) 


a 


Example. Compute the apes of MS triaxial ellipsoid (Fig. 242). 
Ar 4 


Solution. In a section of the ellipsoid made by a plane parallel to the 
yz-plane and at a distance x from it, we have the ellipse 


or 
2 


EDS 
with semi-axes 
xà xà 
b,=6 Imo , €17—C l-E 


But the area of such an ellipse is mb,c,. (See example 3, Sec. 12.1). 
Therefore, 


Q =ne (1-4 ) 
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Z r? 2 zi 
aes 


Fig. 242 


The volume of the ellipsoid will be 


a 
2 3 
U—anbc f (1-4) dx —nbc (- xx) 
-a 


In the particular case, a=b =c, the ellipsoid turns into a sphere, and we have 


4 
v=— nas 


3 


12.5 THE VOLUME OF A SOLID OF REVOLUTION 


Let us consider a solid generated by the revolution, about the 
x-axis, of a curvilinear trapezoid aABb bounded by the curve 
y= f(x), the x-axis, and the li- 
nes x=a, x=). 

In this case, an arbitrary sec- 
tion of the solid made by a pla- 
ne perpendicular to the x-axis 
is a circle of area 

Q = ny? =n [F (x)}? 

Applying the general formula 
for computing a volume [(1), 
Sec. 12.4], we get a formula 
for calculating the volume of a 
solid of revolution: 

b b 

v=n\ydx=n x)]?dx 

L f eo] end 
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Example. Find the volume of a solid generated by the revolution of the 


catenary 


about the x-axis bet 
Solution. 


aM, 
a a a 
y—. (. +e ) 


ween x=0 and x—b (Fig. 243). 


. b/x -2y b 2x 
f e^ pe ? P +2+¢ IJ 
0 3 0 


12.6 THE SURFACE OF A SOLID OF REVOLUTION 


Suppose we have a surface generated by the revolution of a 


curve y= f (x) ab 


Fig. 244 


But 
AS; 


l 

i 

4 
jos 

E 


out the x-axis. Let us determine the area of this 
surface on the interval axx<cb. 
We take the function f (x) to be con- 
tinuous and to have a continuous 
derivative at all points of the inter- 
val [a, b]. 

As in Sec. 12.3, draw the chords 
AM, M,M,, ..., M,-,B, whose 
lengths are denoted by As, A55, 4 
As, (Fig. 244). 

Each chord of length As; (i— 1, 
2, ..., n) describes (in the process 
of revolution) a truncated cone whose 
surface AP, is 


AP, = 9n Hi iH As, 


-VAxE NES V Ve (EY ax 


Applying Lagrange's theorem, we get 


where 


hence, 


Ayi | Foo—f(xi- 1) =f’ (& ) 


Axi Xj—Xi-1 
*i-i < $i < x; 


As; - V 1-E f? (6) Ax; 
AP, = 2n FUHR V TET E) Ax, 
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The surface described by the broken line will be equal to the sum 


P,=2n UY TPES Ax 
or the sum 
P= X [f Ci) + E G0) V TET E) Ar (1) 


extended over all segments of the broken line. The limit of this 
sum, when the largest segment As; approaches zero, is called the 
area of the surface of revolution under consideration. The sum (1) 
is not the integral sum of the function 


22f (9) V 1f (y (2) 


because the term corresponding to the interval [x;_,, x;] involves 
several points of this interval x;_,, x; Ej But it is possible to 
prove that the limit of the sum (1) is equal to the limit of the 
integral sum of function (2); that is, 

n 


P= lima © [f(u-)-* FD) VIF Ed]? Ax; 


max Ax; > 0 i= 


2 ds » 2: (E) V TF TF GT Ax; 


max Ax; > 0 i= 


or 


b 
P=2n  FG)V T P dx (3) 


Example. Determine the surface of a paraboloid generated by revolution 
about the x-axis of an arc of the parabola y*—2px, which corresponds to the 
variation of x from x —0 to x—a: 

Solution. 


yum. y =P Ty — 2p 2x p 
y= 2px, y | 2Vyx , Vicy ABT l+ 7 Ox 


By (3) we have 


a 
p=2n( V 3px y "EP ae = 20 Vs | Veta 
0 0 


0 
p 2 4 p 3 a 
=a Vp xt pt 5 | =E (qa pf p] 
29* 
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12.7 COMPUTING WORK BY THE DEFINITE INTEGRAL 


Suppose a material point M is moving in a straight line Os 
under a force F, and the direction of the force coincides with 
the direction of motion. It is required to find the work performed 
by the force F as the point M is moved from s=a to s—b. 

(1) If the force F is constant, then the work A is expressed 
by the product of the force F by the path length: 


A — F (b—a) 


(2) Let us assume that the force F is constantly varying, de- 
pending on the position of the material point; that is to say, it 
is a function F (s) continuous on the interval a «iss b. 

Divide the interval (a, b] into n arbitrary parts of length 


As,, As,, ..., As, 


Then in each subinterval [s;_,, s;] choose an arbitrary point &, 
and replace the work of the force F(s) along the path 
As; (i—1, 2, ..., n) by the product 


F (&;) As; 


This means that within the limits of each subinterval we take 
the force F to be constant: we assume F-—F(E;. Here, the ex- 
pression F(Ej) As; will yield an approximate value of the work 
done by the force F over the path As; (for a sufficiently small 
As;), and the sum 


=e F (£j) As; 


will be an approximate expression of the work of the force F over 
the interval [a, b]. 

Obviously, A, is an integral sum of the function F=F(s) on 
the interval [a, b]. The limit of this sum as max (As;) — 0 exists 
and expresses the work of the force F (s) over tne path from s—a 
to s— b: 


b 
= F(s)ds (1) 


Example 1. The compression S of a helical spring is proportional to the 
applied force F. Compute the work of the force F when the spring is compres- 
sed 5 cm, if a force of one kilogram is required to compress it 1 cm (Fig. 245). 

Solution. It is given that the force F and the distance covered S are con- 
nected by the relation F=&S, where k is a constant. 

Let us express S in metres and F in kilograms. When S=0.01, F=1, that 
is, 1— &.0.01, whence k= 100, F —100S. 
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By (1) we have 


0.06 


(> 2| 0.05 
A= | 1008 dS = 100 = 


0 


Example 2. The force F with which an electric charge e, repulses another 
charge e, (of the same sign) at a distance of r is expressed by the formula 


F =- k £102 a 


—0.125 kilogram-metre 


where & is a constant. 

Determine the work done by a force F in moving 
the charge e, from the point A, (at a distance of 
ri from ei) to A, (at a distance of r from ej) as- 
suming that e; is located at the point A, as the ori- 


Length of spring in free 


gin. 
Solution. From formula (1) we have 


f, 
kee (5-5) Fig. 245 
1 


Ts 
A- heitar — kee, d 
ri r LA 


1 
When ra= œ, we have 


œ% 
kee, keie, 
— SUC es dr =e 
r T1 
n 


When e,=1, A=k A. This quantity is called the potential of the field gene- 
rated by the charge e;. 


12.8 COORDINATES OF THE CENTRE OF GRAVITY 


Suppose on an xy-plane we have a system of material points 
P, (x, y). Pala, Ya), sss Pa OG, Yn) 


with masses m,, m,, ..., m, 

The products x;m; and ym; are called the static moments of 
the mass m; relative to the y- and x-axes. 

We denote by x, and y, the coordinates of the centre of gravity 
of the given system. Then, as we know from mechanics, the 
coordinates of the centre of gravity of this material system will 
be defined by the formulas 


— 41 + xim + "PT cxama _ izl j (1) 


že mtm... +m, 


YM + ars d- -.. ys ma d 


e mm Em. (2) 
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We shall use these formulas in finding the centres of gravity of 
various figures and solids. 

1. The centre of gravity of a plane line. Let there be a curve 
AB given by the equation y=f(x), ax xb, and let this curve 
be a material line. 

Let the linear density* of such a material curve be y. Divide 
the line into n parts of length As,, As,, ..., As,. The masses of 
these parts will be equal to the product of their lengths by the 
(constant) density: Am; — yAs;. On each part of the arc As, take 
an arbitrary point with abscissa &;. Now representing each part 
of the arc As; by the material point P;[E;, f(§)] with mass yAs, 
and substituting into (1) and (2) &; in place of x; f(E;) in place 
of y; and the value of yAs; (the masses of the parts As;) in place 
of m; we obtain approximate formulas for determining the centre 
of gravity of the arc: 


cw Sees y a DIG) vA 
‘Se D vs; : s D vs; 


If the function y= f(x) is continuous and has a continuous deri- 
vative, the sums in the numerator and denominator of each frac- 
tion have, as max A$; — 0, limits equal to the limits of the cor- 
responding integral sums. Thus, the coordinates of the centre of 
gravity of the arc are expressed by definite integrals: 


b b 
( xas E V 14- f? (x) dx 

a , 

Ge a e a’) 

ds f VIF) dx 

a 


A 


aeng 


b 


Feds Èf VTF) dx 


LE 


ge = = (2’) 
E f V TFF) dx 
a a 


Example 1. Find the coordinates of the centre of gravity of the semi-circle 
x2-++ y2=a? situated above the x-axis. 


* Linear density is the mass of unit length of a given line. We assume that 
the linear density is the same in all portions of the curve. 
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Solution. Determine the ordinate of the centre of gravity: 


dy x y dy \2 a 
= 2. x2 ——-——— = —— — 
y SSO Tx ge’ ds (a) dx, ds ya 
a a 
a 
f y a-—x ya dx a j dx 
_ <a _ -a 2a 2a 
Y= na |J mà na mJ 


X,-—0 (since the semi-circle is symmetric about the y-axis). 


2. The centre of gravity of a plane figure. Given a figure bounded 
by the lines y= f, (x), y=f(x), x—a, x=b, which is a material 
plane figure. We consider con- 
stant the surface density, which 4% 
is the mass of unit area of the 
surface. It is equal to 6 for all 
parts of the figure. 

Divide the given figure by 
straight lines x —a, x—x,, ..., 
x=x,=6 into strips of width 
Ax,, Ax,, ..., Ax,. The mass 
of each strip will be equal to 
the product of its area by the 
density 5. If each strip is rep- 
laced by a rectangle (Fig. 246) Fig. 246 
with base Ax; and altitude 


f, (5) — f. (5), where prt , then the mass of a strip will 
be approximately equal to 
Am; — 5f, E) EG) Ax G1, 2, ..., n) 


The centre of gravity of this strip will be situated approxi- 
mately in the centre of the appropriate rectangle: 


(Xie = Ei (yj). = hi ER 


Now replacing each strip by a material point, whose mass is 
equal to the mass of the corresponding strip and is concentrated 
at the centre of gravity of this strip, we find the approximate 
value of the coordinates of the centre of gravity of the entire 
figure [by formulas (1) and (2)]: 

ae D Sl fe (&) —h (2) Ax; 
oo DS lhe (E) — fa (62] Ax; 


3 Yl G) +h G16 fe 60—5 601 Ax; 
vem Dots Gh Eda 
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Passing to the limit as Av; — 0, we obtain 


b b 

| eh ldr FJ ath O h 9] dx 
Xe = ————— » I= : b 

È Ih 00 —h (wdx NUNCA 


These formulas hold for any homo- 
geneous (that is, having constant 
density at all points) plane figure. 
We see that the coordinates of the 
centre of gravity are independent of 
the density ô of the figure (ô was 
cancelled out in the process of com- 
putation). 


Example 2. Determine the coordinates of 
the centre ot gravity of a segment of the 
Fig. 247 parabola y?—ax cut off by the straight line 
x=a (Fig. 247). — 
Solution. In this case f; (x)= Vax, fı (x)= — V ax, therefore 


yc =Q (since the segment is symmetric about the x-axis). 


12.9 COMPUTING THE MOMENT OF INERTIA OF A LINE, 
A CIRCLE, AND A CYLINDER BY MEANS 
OF A DEFINITE INTEGRAL 


Suppose, in an xy-plane, we have a system of material points 
P, (xy, y). Pe (Xe, yo), «++» P, (x,; Yn) with masses m,, Ma, ...,m,. 
Then, as we know from mechanics, the moment of inertia of the 
system of points with respect to the point O is defined as 


Io= E (x? + y?) m; or l= È rim; (1) 


where r; V $+ y. 

As in Sec. 12.8, let the curve AB be given by an equation 
y=f(x) asixsb, where f(x) is a continuous function. Let this 
curve be a material line. Let the linear density of the line be w. 
Again, partition the line into n parts of length As,, As, ..., AS,, 
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where As; — V Ax? + Ay? and the masses of these parts, Am, — yAs,, 
Am, = As,, ..., Am, = yAs,. Take an arbitrary point with abs- 
cissa $; on each part of the arc (on each subam). The ordinate 
of this point will be n;= f (Ẹ;). The moment of inertia of the arc 
about the point O will, in accord with (1), be approximately 
equal to 


Io & X (B+ nf) vAs, (2) 


If the function y=f(x) and its derivative f'(x) are continuous, 
then the sum (2) has a limit as As;—^O. This limit, which is 
expressed by a definite integral, defines the moment of inertia of 
the material line: 

b 
Io y V pe f 09] V. 1-- D" Q2]? dx (3) 


a 


1. The moment of inertia of a thin homogeneous rod of length / 
about its end point. Make the rod coincide with part of the x-axis: 


Fig. 248 


O<x</ (Fig. 248). In this case, As; — Ax; Am;=yAx;, ri-«xi 
and formula (3) takes the form 
L 

logy \ td == 9p (4) 
0 


If the mass M of the rod is given, then y= M/L and (4) assu- 
mes the form 
l j 
log F ME (5) 
2. The moment of inertia of a circle of radius r about the 
centre. Since all points of the circumference are distant r from 
the centre, and the mass m -2nr.y, the moment of inertia of the 
circle is 


lo mr? ~- y2nr r= yar? (6) 
3. The moment of inertia of a homogeneous circle of radius 


R about the centre. Let 6 be the mass of unit area of the circle. 
Partition the circle into n annuli. 
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We consider one annulus (Fig. 249) with inner radius r; and 
outer radius r;J-Ar;. The mass Am, of this annulus, to within 
higher-order infinitesimals with respect to Ar,, is Am; =62mr,Ar;. 
By formula (6), the moment of inertia of 
this mass about the centre is roughly 


(Alo); z 62nr;Ar;. r} = 62nr3- Ar; 


The moment of inertia of the entire circle, 
as a system of annuli, will be given by the 
approximate formula 


n 
Fig. 249 Io 2 62nr]Ar; (7) 


, Passing to the limit as max Ar;—+0, we get the moment of 
inertia of the area of the circle with respect to the centre: 


R 
Io — 82n | r° dr = nô $- (8) 
0 


If the mass M of the circle is given, then the surface density ô 
is defined as 


M 
ô= zpi 
Substituting this value, we finally get 
Io = MR?/2 (9) 


4. It is obvious that if we have a circular cylinder with base 
radius R and mass M, its moment of inertia about the axis will 
be given by formula (9). 


Exercises on Chapter 12 
Computing Areas 
1. Find the area of a figure bounded by the lines y2=9x, y=3x. Ans. i. 


2. Find the area of a figure bounded by the equilateral hyperbola xy -a?, 
the x-axis, and the lines x —a, x=2a. Ans. a? In 2. 
3. Find the area of a figure lying between the curve y --4— x? and the 


x-axis. Ans. ioe 


3 
ake air. EN 
4. Find the area of a figure bounded by the astroid x? +y? —a?. 
Ans. $ nat. 


5. Find the area of a figure bounded by the catenary y=a cosh =, the 
x-axis, the y-axis, and the straight line x=a. Ans. a?sinh e. 
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6. Find the area of a figure bounded by the curve y =x’, the line y=8, 
and the y-axis. Ans. 12. 

7. Find the area of a region bounded by one drch of a sine wave and the 
x-axis. Ans. 2. 

8. Find the area of a region lying between the parabolas y? = 2px, x? = 2py. 


Ans. $p. 
9. Find the total area of a figure bounded by the lines y =x, y —2x, y — x. 
3 
Ans. —. 


10. Find the area of a region bounded by one arch of the cycloid 
x=a (t —sin t), y -a(1— cos t) and the x-axis. Ans. 3na?. 
1. Find the area of a figure bounded by the astroid x=a cos?t, 


y —asin? f. Ans. x na?. 


12. Find the area of the entire region bounded by the lemniscate 
p? =a? cos 2p. Ans. a?. 
13. Compute the area of a region bounded by one loop of the curve 


p=asin 2g. Ans. Qo. 
14. Compute the total area of a region bounded by the cardioid 
p =a (1— cos q). Ans. 3 na, 


to 


15. Find the area of the region bounded by the curve p =a cos p. Ans. 
16. Find the area of the region bounded by the curve p —a cos 2g. Ans. 
17. Find the area of the region bounded by the curve p = cos 39. Ans. 


18. Find the area of the region bounded by the curve p =a cos 4q. Ans. 


alè ela eli el 


Computing Volumes 


2 2 
19. The ellipse A gi revolves about the x-axis. Find the volume of 


the solid of revolution. Ans. $ nab, 


20. The segment of a line connecting the origin with the point (a, b) re- 
volves about the y-axis. Find the volume of the resulting cone. Ans. 379. 


21. Find the volume of a torus generated by revolution of the circle 
x?--(y—b)* =a? about the x-axis (it is assumed that b za). Ans. 2n2a?b. 
22. The area bounded by the lines y?—2px and x=a revolves about the 
x-axis. Find the volume of the solid of revolution. Ans. npa?. 
2 2 2 


23. A figure bounded by the astroid x? py’ =a’ is revolved about the 


; : " : 32na? 
x-axis. Find the volume of the solid of revolution. Ans. 08 


24. A figure bounded by one arch of the sine wave y —sin x and the x-axis 
is revolved about the x-axis. Find the volume of the solid of revolution. 


Ans. 5 r 
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25. A figure bounded by the parabola y2= 4x and the straight line x —4 is 
revolved about the x-axis. Find the volume of the solid of revolution. Ans. 32x. 
26. A figure bounded by the curve y==xe* and the straight lines y —0, 
x=1 is revolved about the x-axis. Find the volume of the solid of revolution. 


X o2. 
Ans. rad 1). 


27. A figure bounded by one arch of a cycloid x =a (t —sin £), y =a (1 — cos £) 
and the x-axis is revolved about the x-axis. Find the volume of the solid of 
revolution. Ans. 5x?a?. 

28. The same figure as in Problem 27 is revolved about the y-axis. Find 
the volume of the solid of revolution. Ans. 63?a?. 

29. The same figure as in Problem 27 is revolved about a straight line that 
is parallel to the y-axis and passes through the vertex of a cycloid. Find the 


3 
volume of the solid of revolution. Ans. TE (9n? — 16). 


30. The same figure as in Problem 27 is revolved about a straight line pa- 
rallel to the x-axis and passing through the vertex of a cycloid. Find the 
volume of the solid of revolution. Ans. 7n?a?. 

31. A cylinder of radius R is cut by a plane that passes through the dia- 
meter of the base at an angle @ to the plane of the base. Find the volume of 
the cut-off part. Ans. 2 R? tan a. 

32. Find a volume that is common to the two cylinders: x?-+ y?= R?, 
y?-- 2? — R?. Ans. Sp, 


33. The point of intersection of the diagonals of a square is in motion along 
the diameter of a circle of radius a; the plane in which the square lies remains 
perpendicular to the plane of the circle, while the two opposite vertices of the 
square move along the circle (as a result of this motion, the size of the square 
obviously varies). Find the volume of the solid generated by this moving 


square. Ans. $2. 

34. Compute the volume of a segment cut off from the elliptical paraboloid 
feet by the plane x—a. Ans. na? V pq. 

35. Compute the volume of a solid bounded by the planes 2--0, y —0, the 


a? V 2a 


TW 
(in first octant). Vp 
36. A straight line is in motion parallel to the yz-plane, and cuts two el- 


cylindrical surfaces x? —2py and 2*=2px and the plane x--a. Ans. 


i xy? x? 2? . ; 
lipses ateb ata! lying in the xy- and xz-planes. Compute the 


volume of the solid thus obtained. Ans. $ abe. 


Computing Arc Lengths 2 2 2 


37. Find the entire length of the hypocycloid x? +y’? =a? , Ans. 6a. 
38. Compute the arc length of the semicubical parabola ay? =x? between 


the origin and a point with abscissa x= 5a. Ans. Da 


39. Find the arc length of the catenary y =a cosh Ž from the origin to the 


point (x, y). Ans. asinh == V y=. 
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P, a the length of one arch of the cycloid x =a (f —sin t), y =a (1— cos t). 
ns. 8a. 


Al. Find the length of an arc of the curve yg-Inx between x= Y3 and 
x= VB. Ans. 145$. 

42. Find the arc length of the curve y=!—Incosx between x—0 and 
xm. Ans. in tan Ža, ay 

43. Find the length of the spiral of Archimedes p =a from the pole to the 
end of the first loop. Ans. na V 1-453 4-5. In (2x -- V 14-422). 

44. Find the length of the spiral p —e** from the pole to the point (p, q). 
Ans. PEDES. gat V iFa. 


45. Find the entire length of the curve p=asin . . Ans. 3 xd; 


3 2 
2 2 
46. Find the length of the evolute of the ellipse xu cos? f, y sin? £. 
3. p3 
Ans. 4 (a? — b°) 3 
ab > 


47. Find the length of the cardioid pen oe p). Ans. 8a. 
48. Find the arc length of the involute of the circle x==a (cos p-+-q sin q), 


y =a (sin p—@ cos o) between p=0 and p=q,. Ans. ja. 


Computing Surface Areas of Solids of Revolution 
49. Find the area of a surface obtained by revolving the parabola y?=4ax 
about the x-axis, from the origin O to a point with abscissa x—3a. Ans. 5 na?, 


50. Find the area of the surface of a cone generated by the revolution of a 
line segment y —2x from x=0 to x —2: (a) About the x-axis. Ans. 8x V 5. 
(b) About the y-axis. Ans. 4n V 5. 

51. Find the area of the surface of a torus obtained by revolving the circle 
x*--(y—b)? —a? about the x-axis. (b > a). Ans. 4n?ab. 

52. Find the surface area of a solid generated by revolving a cardioid about 
the x-axis. The cardioid is represented by the parametric equations x —a(2cos  — 


— cos 2g), y—a(2sin p—sin 29). Ans. m na’. 


53. Find the area of the surface of a solid obtained by revolving one arch 
64na? 


of a cycloid x=a (t— sin £), y==a(1—cost) about the x-axis. Ans. 
54. The arch of a cycloid (see Problem 53) is revolved about the y-axis. 
Find the surface area of the solid of revolution. Ans. 162a? -St na?. 


55. The arch of a cycloid (see Problem 53) is revolved about a tangent line 
parallel to the x-axis and passing through the vertex. Find the surface area of 
32na 
3 
56. The astroid x —asin?/, y=a cos? t Oved about the x-axis. Find 
122a 


5 


the solid of revolution. Ans. 


the surface of the solid of revolution. Ans. 
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57. An arch of the sine wave y=sinx from x—0 to x=2n is revolved 
about the x-axis. Find the surface of the solid of revolution. Ans. 4a[ V 2 4- 
t In(Y 24-1)]. 


58. The ellipse Ag (a » b) revolves about the x-axis. Find the surface 


arcsin e a*— p? 
, where pue qe $ 


of the solid of revolution. Ans. 21? -- 21ab 2 = 


Various Applications of the Definite Integral 


59. Find the centre of gravity of the area of one-fourth of the ellipse 
x y 4a 4b 
ateo! (x0, y0). Ans. 3a' Bj 
60. Find the centre of gravity of the area of a figure bounded by the para- 
bola x?--4y —16 —0 and the x-axis. Ans. (e. $) 
61. Find the centre of gravity of the volume of a hemisphere. Ans. On the 
: : 3 
axis of symmetry at a distance gk from the base. 
62. Find the centre of gravity of the surface of a hemisphere. Ans. On the 
axis of symmetry at a distance t from the base. 


63. Find the centre of gravity of the surface of a right circular cone, the 
radius of the base of which is R and the altitude h. Ans. On the axis of 


symmetry at a distance t from the base. 


64. The figure is bounded by the lines y —sin x (0& x < n), y —0. Find the 
n n 
2''8 

65. Find the centre of gravity of the area of a figure bounded by the para- 
bolas y?— 20x, x? — 20y. Ans. (9, 9). 

66. Find the centre of gravity of the area of a circular sector with centra 


angle 2a and radius R. Ans. On the axis of symmetry at a distance i R= 


centre of gravity of the area of this figure. Ans. 


from the vertex of the sector. 


67. Find the pressure of water on a rectangle vertically submerged in water 
at a depth of 5 metres if it is known that the base is 8 metres, the altitude, 
12 metres, and the upper base is parallel to the free surface of the water. Ans. 
1056 metres. 


68. The upper edge of a canal lock has the shape of a square with a side 
of 8 m lying on the surface of the water. Determine the pressure on each part 
of the lock formed by dividing the square by one of its diagonals. Ans. 
85,333.33 kg, 170,666.67 kg. 

69. Compute the work needed to pump the water out of a hemispherical 
vessel of diameter 20 metres. Ans. 2.5x l09zt kg-m. 

70. A body is in rectilinear motion according to the law x--cf?, where x is 
the path length traversed in time ¢, c= const. The resistance of the medium is 
propor ODE to the square of the velocity, and & is the constant of proporti- 
onality. Find the work done by the resistance when the body moves from the 


point x=0 to the point x—a. Ans. Zh 3/ cla, 
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71. Compute the work that has to be done in order to pump a liquid of 
density y from a reservoir having the shape of a cone with vertex pointing 
down, altitude H and radius of base R. Ans. mR. 

72. A wooden float of cylindrical shape whose basal area S — 4,000 cm? and 
altitude H —50 cm is floating on the surface of the water. What work must be 
done to pull the float up to the surface? (Specific weight of the wood, 0.8). 


2H2 
Ans. Y S =32 kg-m. 


73. Compute the force with which the water presses on a dam in the form 
of an equilateral trapezoid (upper base a —6.4 m, lower base b= 4.2 m, altitude 
H —3 m). Ans. 22.2 m. 

74. Find the axial component P kg of total pressure of steam on the sphe- 
rical bottom of a boiler. The diameter of the cylindrical part of the boiler is 
npD? 

400 ' 

75. The end of a vertical shaft of radius r is supported by a flat thrust 
bearing. The weight of the shaft P is distributed equally over the entire surface 
of the support. Compute the total work of friction, in one rotation of the shaft. 


D mm, the pressure of the steam in the boiler is p kg/cm?. Ans. P= 


Coefficient of friction is p. Ans. $ mPr. 


76. A vertical shaft ends in a thrust pin having the shape of a truncated 
cone. The specific pressure of the pin on the thrust bearing is constant and 
equal to P. The upper diameter of the pin is D, the lower d, and the angle at 
the vertex of the cone is 2a. Coefficient Sa ae p. Find the work of fric- 
n? Pu 
6sina red 

77. A prismatic rod of length / is slowly extended by a force increasing 
from 0 to P so that at each moment the tensile force is balanced by the forces 
of elasticity of the rod. Compute the work A expended by the force on 
tension, assuming that the tension occurred within the limits of elasticity. 
F is the cross-sectional area of the rod, and E is the modulus of elasticity of 
the material. 

Bunt If x is the elongation of the rod and f is the corresponding force, then 


tion for one rotation of the shaft. Ans. 


—]* The elongation due to the force P is equal to Al= EF . Ans. A= 
_ PAL. P 
=O. BEP 


78. A prismatic beam is suspended vertically and a tensile force P is ap- 
plied to its lower end. Compute the elongation of the beam due to its weight 
and to the force P if it is given that the original length of the beam is /, the 
cross-sectional area F, the weight Q and the modulus of elasticity of the ma- 


- (Q--2P)! 
terial E. Ans. Al —MF C 


79. Determine the time during which a liquid will flow out of' a prismatic 
vessel filled to a height H. The cross-sectional area of the vessel is F, the area 


of the opening f, the exit velccity is computed from the formula v=p V 2gh, 
where p is the coefficient of viscosity, g is the acceleration of gravity, and A 


is the distance from the opening to the level of the liquid. Ans. T —- ————— = 
uf V 2gH 


Ay 
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80. Determine the discharge Q (the quantity of water flowing in unit time) 
over a spillway of rectangular cross section. Height of spillway, h, width, b. 


Ans. Q-2 ubh V 2gh. 
81. Determine the discharge of water Q flowing from a side rectangular 
opening of height a and width b, if the height of the open surface of the water 


above the lower side of the opening is H. Ans. q— 2 YE [n "7: — (H —a)":] g 
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curvilinear motion 
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of the second kind 306 
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of a composite function 81-83 
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second 114 
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error 
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second 368 
third 369, 370 
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in a Taylor series 149 
experimental points 298 
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Epo atiak form of a complex number 


exponential function 20, 21, 88, 97 
general 20, 21 
properties of 232 
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extrema (see extremum) 

extremum (of a function) 159, 288 
conditional 293 


family of functions 342 
field 
scalar 277 
vector (of gradients) 281 
PED G. M. 46, 55, 423, 431 
first Euler substitution 367 
formula(s) 
for calculating total derivative 269 
Chebyshev's 424-429 
De Moivre's 229 
Euler's 234 
of integration by parts 353 
interpolation (see interpolation for- 
mulas) 
Lagrange's interpolation 241, 242 
Leibniz' 113, 430 
Maclaurin's 148 


Newton-Leibniz 405, 406 

parabolic 420 
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Serret-Frtnet 334 

Simpson's 423 

Taylor's (see Taylor's formula) 145, 
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Wallis’ 410, 411 


fraction 


improper 356 
partial 357 
proper 356 
fractional rational function 25 
Frenet (see Serret-Frenet formulas) 
function(s) 17 
algebraic 24, 25 
analytical representation of 19 
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bounded 37, 38 
boundedness of 37 
complex (see complex function) 
composite 23 
composite exponential 88 
continuous 53, 54 
continuous in a domain 255 
continuous over an interval 56 
continuous on the left 56 
continuous at a point 255 
continuous on the right 55 
decrease of 156 
decreasing 17 
differentiable 70 
differentiable at a point 261 
discontinuous 56, 395 
elementary 24 
explicit 85, .86 
explicitly defined 86 
exponential 20, 21, 88, 97 
fractional rational 25 
of a function 23 
gamma 432 
general exponential 20, 21 
graphical representation of 18 
hyperbolic 104, 105 
implicit 85, 86, 116 
increase of 156 
increasing 17 
infinitesimal 39, 40, 41 
integrable 391 
inverse 90 
inverse trigonometric 20, 97 
investigation of 186-190 
irrational 25 
Laplace 377 
linear 25 
logarithmic 20, 21 
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multiple-valued 18 
periodic 22 
power 20, 88, 96 
quadratic 25 
rational 356 
rational integral 24, 235 
represented parametrically 98, 117 
of several variables 249 
single-valued 18 
tabular representation of 18 
transcendental 26 
trigonometric 20, 21, 97 
unbounded 37 
uniform continuity of 393 
vector 314 

functional relation 17 

fundamental theorem of algebra 237 


gamma function 432 

Gaussian curve 179 

general exponential function 20, 21 

generalized mean value theorem 136 

geometric mean 298 

geometric representation of complex 
numbers 224 

gradient 281 ^ 

graph 19 

gravity, centre of 453ff 

greatest value of a function 57 


helicoid 313 

helix 312, 313, 445 

hodograph 311 

hyperbolic functions 104, 105 
hyperbolic spiral 28 


identity 362 

imaginary, pure 224 

imaginary axis 225 

imaginary part of complex number 224 

implicit function 85, 86, 116 

ine convergent (divergent) integral 
4 


improper- fraction 356 
improper integral 411 
inclined asymptotes 183 
increasing function 17 
increasing variable 16 
increment 
partial (of a function) 253 
principal part of 107, 261 
total (of a function) 253, 260 
indefinite integral 342 
of a complex function 433 
independent variable 17 
indeterminate forms 137-140, 143-145 
inertia (see moment of inertia) 


infinitely large quantity 35 
infinitely large variable 31 
unfinitesimal(s) 39-41 
equivalent 60 
function 39, 40, 41 
properties of 39ff 
of higher order 60 
of kth order 60 
of lower order 60 
of same order 59 
infinitesimal quantity 41 
inflection (see point of inflection) 178 
integrable function 391 
integral (s) 
absolutely convergent 415 
convergence of 412 
convergent 416 
definite 387, 389, 390, 393 
definite (of a complex function) 433 
divergent 412, 416, 417 
elliptic 378 
improper 411, 415 
indefinite 342 
indefinite (of a complex function) 433 
of irrational functions 366, 375 
table of 343 
integral sign 342 
integral sum 389 
integrand 342 
integration 343 
by change of variable 347-349 
of a complex function of a real vari- 
able 433 
interval of 391 
by parts 352-355, 408-411 
of rational fractions 363 
by substitution 347-349 , 
of trigonometric functions 370-375 
variable of 391 
interior points of a domain 250 
intermediate argument 81 
interpolation 241 
interpolation formula, Newton’s 243, 
244 


interpolation polynomial, Newton’s 244 
interval 15 

closed 15 

half-closed 15 

of integration 391 

open 15 
inverse function 89 
inverse trigonometric function 20, 97 
investigation of a function 186-190 
involute 211 
irrational function 25 
irrational numbers 11 
isolated singular point 307 
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Krylov, A. N. 429 


Lagrange form of remainder 148 
Lagrange’s interpolation formula 241, 
242, 245 . 
Lagrange's mean-value theorem 156 
Lagrange's theorem 135 
Laplace function 377 
least squares, method of 299 
least value of a function 57 
Leibniz (see Newton-Leibniz formula 
405, 406) 

Leibniz formula 113, 430 
Leibniz rule 113 
lemniscate 28 

area of 441 
level lines 278 
level surfaces 277 
l'Hospital's rule (theorem) 138 
limit(s) 

of an algebraic sum of variables 42 

of a function 32, 254 

on left 33 

lower (of an integral) 391 

of a product 42 

of a quotient 43 

on right 33 

theorems on 42ff 

upper (of an integral) 391 

of a variable 29 
line, secant 259 
linear density 454 
linear function 25 
logarithm(s) 

base of 51 

base-10 51 

Briggs’ 52 

common 52 

Napierian 52 

natural 51 
logarithmic derivative 89 
logarithmic function 20, 21, 97 
logarithmic spiral 28 
logarithmic tables 52 
lower limit (of an integral) 391 
lower (integral) sum 388 


Maclaurin’s formula 148 

maxima (see maximum) 

maximum (of a function) 157, 162, 172, 
286, 290 

maximum absolute error 264 

maximum relative error 266 

mean, geometric 298 

mean-value theorem 401 

method 


of chords 217 
combined 220 
of least squares 299 
Newton’s 219 
of tangents 219 
of undetermined coefficients 362 
minima (see minimum) 
minimax 291, 292 
minimum (of a function) 158, 162, 173, 
286, 290 
mixed product 332 
modulus 13 
of a complex number 225 
of logarithms 52 
moment of inertia (line, circle, cylin- 
der) 456-459 
monotonicity 218 
motion, curvilinear 
motion) 
multiple roots of a polynomial 238 
multiple-valued function 18 
multiplicity of roots 238-240 


(see curvilinear 


Napier, John 52 
Napierian logarithms 52 
natural logarithms 51 
necessary condition for existence of 
extremum 159 
necessary conditions of an extremum 
287 
neighbourhood of a point 15, 254 
Newton-Leibniz formula 405, 406 
Newton’s interpolation formula 243, 
244 
Newton’s interpolation polynomial 244 
Newton’s method 219 
centre of 15 
radius of 15 
nodal point 304 
normal 213, 317 
to a curve 120, 317 
principal (of a curve) 325 
to a surface 337 
normal plane 317 
number(s) 
complex (see complex number) 
conjugate complex 224 
product of 226 
e 47, 49 
irrational 11 
rational 11 
real 11, 224 
number pair 249 
number quadruple 251 
number scale 11 
number triple 251 
numerical differentiation 245 
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open domain 250 

open interval 15 

ordered variable quantity 16 
ordinary point 302, 335 

origin (of a vector) 311 

osculating plane 330 

osculation (see point of osculation) 


parabola, quadratic 421 
parabolic formula 420 
parabolic trapezoid 421 
parameter 98 
parametric equations 98, 311 
part, principal (of an increment) 107 
partial derivative(s) 257-258 
of higher orders 273ff 
partial fractions 357 
partial increment (of a function) 253 
partition unit 396 
period 22 
periodic function 22 
phase of a complex number 225 
plane 
complex 224, 231 
of a complex variable z 224 
normal 317 
osculating 330 
tangent 336 
point(s) 
critical 161, 288 
of discontinuity 56, 57, 71, 255 
end (of an interval) 15 
experimental 298 
of inflection (of a curve) 178 
interior (of a domain) 250 
isolated singular 307 
nodal 304 
ordinary 302, 335 
of osculation 306 
singular 303, 319, 335 
polar axis 26 
polar form of a complex number 225 
polar coordinate system 26 
polar coordinates 26 
pole 26 
polynomial(s) 24, 235 
Bernstein 246 
Chebyshev 247 
interpolation (see interpolation poly- 
nomial) 
potential of a field 453 
power-exponential function 88 
power function 20, 88, 96 
preservation of the form of the diffe- 
rential 110 
principal normal (of a curve) 325 
principal part (of an increment) 107, 26] 
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problem of interpolating a function 242 
product 
mixed 332 
triple 332 
Wallis’ 411 
proper fraction 356 
pure imaginary 224 


quadratic function 25 
quadratic parabola 421 
quadratic polynomial 421 
quadratic trinomial 350 
quantity 
infinitely large 35 
infinitesimal 41 
monotonic 16 
ordered variable 16 


radius E 
of curvature 208, 325 
of a neighbourhood 15 
of torsion (of a curve) 332 
radius vector 311 
range of a variable 14 
rate of motion 66 
rational functions 356 
rational integral function 24, 235 
rational numbers 11 
rational operations 366 
real axis 225 
real number 11, 234 
real part of a complex number 234 
rectangular formula 419 
relative error 265 
relation, functional 17 
remainder 147 
Lagrange form of 148, 285 
remainder theorem 236 
Rolle’s theorem 133 
root(s) 
complex 240, 241 
of an equation 236 
k,-tuple 239 
multiple (of a polynomial) 238 
of multiplicity k 239-240 
of a polynomial 236 
rule 
Leibniz 113 
l'Hospital's 138 
Simpson's 420, 423 
trapezoidal 420 


scalar field 277 
scale, number 11 
secant line 259 
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second derivative, mechanical signifi- 
cance of 118 
second Euler substitution 368 
Serret-Frenet formulas 334 
sign 
of double substitution 406 
integral 342 
Simpson’s formula 423 
Simpson’s rule 420, 423 
single-valued function 18 
singular point 303, 319, 335 
isolated 307 
smallest value of a function 57 
space curve 444 
spiral 
of Archimedes 27, 208 
logarithmic 28 
hyperbolic 28 
subinterval 396 
subnormal 121 
substitution 
Euler 367-370 
universal trigonometric 371 
subtangent 121 
sufficient conditions for existence of 
an extremum 161 


um 
integral 389 

lower (integral) 388 
upper (integral) 388 
surfaces, level 277 
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table(s) 
of integrals 343 
logarithmic 52 
tacnode 306 
tangent 69, 335 
tangent line 69 
tangent plane 336 
Taylor's formula 142, 148 
or a function of two variables 284, 


terminus of a vector 311 
theorem 
Cauchy's 136 
fundamental (of algebra) 237 
generalized mean-value 136 
l'Hospital's 138 
Lagrange's 135 
Lagrange's mean-value 156 
mean-value 135, 401 
remainder 236 
Rolle's 133 
Weierstrass’ approximation 246 
third Euler substitution 369, 370 


torsion (of a curve) 331 
radius of 332 
total derivative 269 
total differential(s) 262 
approximation by 263, 264 
total increment of a function 253, 260 
tractrix 132 
transcendental function 26 
trapezoid 
curvilinear 391 . 
parabolic 421 
trapezoidal formula 420 
trapezoidal rule 420 
triaxial ellipsoid, volume of 448 
trigonometric form of a complex number 
225 
trigonometric function 20, 21, 97 
trinomial, quadratic 350 
triple product (of vectors) 332, 333 


unbounded function 37 

undetermined coefficients, method of 362 
universal trigonometric substitution 371 
upper limit of an integral 391 

upper (integral! sum 388 


value(s) 

absolute 13 

critical 161 

extreme 159 

greatest 57 

least 57 

smallest 57 
variable(s) 14 

bounded 16 

complex 233 

decreasing 1 

increasing 1 

independent 17 

infinitely large 31 

of integration 391 

monotonically varying 16 
vector 225 

derivative of 315 

displacement 328 
vector equation 311 
vector field of gradients 281 
vector function 314 
velocity 65 

average 328 

of a point in curvilinear motion 328 
vertical asymptotes 182 


Wallis’ formula 410, 411 

Wallis’ product 411 

Weierstrass' approximation theorem 246 
witch of Agnesi 130 
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